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®OHAOBbLIE MHAEKCDI

Hepens ¢ 7 no 11 oktabpsa 2013r.

KomriosntHeIe HHAEKCHI

3a Hepento ¢ 7 no 11 okta6psa 2013r. poccUiAcKnii
PbIHOK  aKUM  MPOAEMOHCTPUPOBAN  MOJIOXKUTENBHYIO
OMHaMWKY N0 MHAeKcaM MockoBckoi Bupxun. WHaekc
MMBB noBbicunca Ha 2,63% pgo 1 513,03 nyHkTOB

WHoexc MMBB 1513,03 2,63% 4,05% 10,59% 3,41% (1 474,21 nyHkTOB Ha 4 okTaA6ps 2013r.), AonnapoBsbIn
Unaexc PTC 1477,00 2,35% 5,95% 11,66% -0,90% ViHAekc PTC Bbipoc Ha 2,35% po 1 477,00 nyHkToB
VIHAEKC ronyBhiX (1 443,15 nyHkTOB Ha 4 oKTs6ps 2013r.).
e 10300,04 3,08% 4,52% 11,25%  2,85% Kypc monnapa CLUA no OTHOWEHMIO K pyBAIO 33
0,72%.
WHaeKc BTOporo 1 1 . MPOLIEALLYIO HEARTIO BIPOC Ha O,
SLenoHa e e e R Ha ¢OHAOBOM pblHKE Habnoaanoch MOHMKEHNE
MNHAEKC LWMPOKOro BONMATUILHOCTU:  POCCUMIACKMIA  MHAEKC — BONMATU/ILHOCTY
DbIHKa 1069,51 2,60% 3,95% 10,47%  2,79% nonpauncs Ha 0,67% a0 23,90 nyHkTa (24,06 NyHKTa Ha
OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs) 4 okTa6psa 2013r.). y
HedTb 1 ras 3592,33 3,58% 4,30% 13,99% 13,37% Ha npoweawen Hepene GOMbLMHCTBO KIOYEBbIX
CEKTOPOB 3KOHOMMKM, MNPEACTaBEHHbIX Ha POCCMIACKOM
JnekTposHepreTaka 1 078,29 0,89% -7,90%  -9,02% -41,51% d)OH.q(l':J)BOM ke no'Ka;;nﬂ I'IOHO)KVITeJ'IbHYIOp,qVIHaMVIKy
MotpebuTensckuit 5907,08 0,98% 3,96% 527% 24,12% JMAEPOM pocTa CTan HehTerasosbili CEKTOP: MOBbILIEHME
Sl No OTpacneBoMy WHAEKCY cocTaBuno 3,58%. Takoke
TenekoMMyHuKaumm 2434,58 1,15% 7,70% 17,38% 15,20% cywiecTBeHHOE yBenuyeHne MPOAEMOHCTPUPOBANY
MaLLMHOCTPOEHHE 1 863,66 -0,35% -3,05%  2,83% -6,73% (VUHAHCOBbI U TENEKOMMYHUKALMOHHbBI CeKTopbl —
OUHAHCH! 4910,15 1,84% 539% 11,15% 1,58% VIHAGKC @uHaHCOB BblpoC Ha 1,84%, a  MHAexc
XUMUAS 1 TENEKOMMYHUKaumMn  npubasun B Bece 1,15%.
HedbTEXHMIA 7 867,57 1,04% -2,12% -13,21% -22,77% Hanbonbluee nageHue 6bino oTMeyeHo B
METasypruyeckoM cektope — WHAEKC MeTannoB u
MeTannsl n gobblua 2 150,89 -1,01% -2,49%  4,41% -25,30%

Temarnyeckmne MHAEKCHI

[06b14n noHusmnca Ha 1,01%.
NHpekc MMBB WHHOBaumu noHmsmncsa Ha 0,67% po

WHpexc MMBB-10 3218,26 2,02% 1,77%  441% -4,32% 394,37 nynkToB (413,17 NyHKTOB Ha 4 OKTA6ps 2013r.).
g”ﬂe'(c 23,90 -0,67% 5,61% -8,60% -17,64% VHaekc ronybbix duwek Bbipoc Ha 3,08% 4o
0N1aTUIIbHOCTM 10 300,04 nyuktoB (9 992,71 nNyHKTOB Ha 4 OKTA6pA
NHpekc MMBB 394,37 -4,55% -1,67% -9,61% -33,63% 2013r)

WHHOBaLmun

WHaekc PTC Cnbupb 472,65 0,12% -0,14% 1,44% -28,92%

Kypc gonnapa (LUb P®)

USsD / RUB 32,36 0,72% -2,13% -1,69% 3,70%

KJTFOYEBBIE CEKTOPbI

MHOoekc akuuit BTOPOro 3lUEefioHa MOHU3UACS Ha
0,07% po 2 994,55 nyHkToB (2 996,54 nyHKTOB Ha 4
okTsbpa 2013r.). WHAEKC aKuui LUIMPOKOro  PbIHKA
npubasun B Bece 2,60% un coctasun 1 069,51 nyHKTOB
(1 042,45 nyHkTOB Ha 4 OKTsA6ps 2013r.).

KOMMNO3UTHbIE MHAEKChI
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MHaekc MMBB NHHOBauumn
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
WHp exkc PTC

07.10 08.10

*No aKuMAM. BXOAALWMM B 6a3v pacyeta nHaekcos MMBE v PTC

BnusiHMe akuui Ha MHA eKcbl, %

LKOH

SBER

NVTK

MTSS

SNGS

MGNT

TATN

ALRS

POLY

09.10

10.10

11.10

-0,2% 0,0% 0,2%

Binsinne Ha
Ml'lﬂeI{Cbl 3a Hegesro

VlHAeKC MMBB

Uupexc PTC

+2,85%
+2,60%

0,4%
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-0,22%
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UTorosoe
BAusiHne, %

3a Hegento ¢ 7 no 11 okTa6pst 2013r. pocCUMCKUIA PbIHOK
aKUMIN  NPOAEMOHCTPMPOBAN MONOXMUTENbHYIO AWHAMMKY MO
nHaekcam MockoBckoi Bupxu. MHaekc MMBB noBbicuica Ha
2,63% pno 1 513,03 nyHkToB (1 474,21 nyHKTOB Ha 4 OKTA6pS
2013r.), ponnapoBbit WMHaekc PTC Bblpoc Ha 2,35% po
1 477,00 nyHkToB (1 443,15 nyHKTOB Ha 4 okTa6ps 2013r.).

Mo cocTosiHMIo Ha KoHel Hepenu UHaekc MMBB 6bin Ha
4,05% Bblle CBOEro 3akpbiTus Mecsu Hasag (1 454,12
NyHKTOB Ha 11 ceHTA6psa 2013r.) u Haxoamncsa Ha 3,41% Bbile
QHaNornM4Horo nokasartens roa Hasag (1 463,12 nyHkTos Ha 11
okTa6pss 2012r.). UHpekc PTC 6bin Ha 5,95% Bbille CBOEro
3aKpbiTua Mecay Hasag (1 394,03 nyHkToB Ha 11 ceHTs6ps
2013r.) un Haxogunca Ha 0,90% HuMXKe aHanorMyHoro
nokazatenss rog Hasaa (1 490,41 nyHkTOB Ha 11 okTs6ps
2012r.).

MoBbllweHne WHaekca PTC Ha npolueawen Hepene
COMNpPOBOXAAN0Ch MOHMXEHWMEM BONMATUNBHOCTU: Poccuickuii
MHAEKC BoNaTunbHOCTN RTSVX noHm3unca Ha 0,67%.

Hanbonbluee no3uTMBHOE BAMSAHME Ha WHaekc MMBB
OKa3aso MoBbllIEHNE LEH Ha 0bblkHOBEHHble akuun OAO
«lasnpom» (+0,89%), OAO «JTIYKOW/» (+0,43%) n OAO
«CbepbaHrk Poccmmn» (+0,36%).

O6beM TOproB LUEHHbIMM OyMaramu, BKIIOYEHHBIMU B
6a3y pacueTta MHAeKcoB MockoBckoln Bupxu, coctaBun 177,24
mMnpa. pyb., a KanuTanu3auusi akuui, BXOAAWMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 21 635,53 mnpa. py6.

Mo utoram Hegenu 35 akuwmii, BxoaawWwmx B 6asy pacyeTa
MHpekca MMBB, okasanuM Ha ero AMHaMUKYy MOSoXUTEeNbHoe
Bo3geiictBue (+2,85%), 15 UeHHbIXx 6ymar noBAUAIM
oTpuuaTtensHo (-0,22%).

Hanbonblwmii Bknag B poct WMHaekca MMBB no utoram
Heagenn BHECAW UeHHble 6ymarn HedTu u rasa (+1,99%) wu
¢uHaHcos (+0,46%).

Ha Hedrerasosbii  cexktop  npuxogutcs  50,22%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpeamn ocTarnbHbIX
oTpacnei BblaensoTcs duHaHcbl (Bec B uHAaekce 20,92%) u
TenekoMmyHukaumm (8,31%).

BnusiHve n Bec ceKTopoB B
Brvsitve, %o MHA ekce MMBB @ Bec
3,0%
50,22%
2,5%
2,0%
1,5%
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepens ¢ 7 no 11 oktabpsa 2013r.
NHpexc rosybbix gpmuwex
WHA exc rosty 6bix yuex

10 400 - . 3a Hepgenmto ¢ 7 no 11 okrta6pa 2013r. WHaekc
10 300 - D¢J:|+Fé- ':'H-"'T"" ronybbix ueK NPoAEMOHCTPMPOBaN MONOXUTENBHYIO
Ij-'*" n LMHAMUKY.
10 200 - ;FJ]& "o
o NHpekc ronybbix duwek nosbicunca Ha 3,08% pao
10 100 - Ijl[fl"'n 10 300,04 nyHkToB (9 992,71 NMYHKTOB Ha 4 OKTA6pS
| 2013r.). Mo cocTtosiHMIO Ha KoHeu Hegenu WHaekc
10 000 o 0
?.# rony6bix duwek 6bin1 Ha 4,52% Bbllle CBOEro 3aKpbiTuUs]
9900 - Mecaul Haszaa (9 854,15 nyHKToB Ha 11 ceHTa6ps 2013r.)
. N Haxoauncs Ha 2,85% Bblille aHanorM4yHoOro nokasartens
5o O6vem Topros*, mapa. pyb6. roa Ha3aa (10 014,97 nyHkToB Ha 11 okTabpsa 2012r.).
Mo wtoram Hegenm 15 w3 17 ueHHbIX OymMar,
0 BXxoasawmx B 6a3y pacyeta MHaekca ronybbix duLlek,
07.10.2013  08.10.2013  09.10.2013  10.10.2013  11.10.2013 OKa3a/in Ha ero AMHaMWKY MOSIOXWUTENbHOE BO3AENCTBUE
(+3,13%), 2 akumm nosausnu otpuuatensHo (-0,05%).
*Mo akuMsM U3 COCTaBa MHAEKca ronvobix duilek
. Hanbonee nosuTMBHO Ha AauHamuke WHaekca
BnusaHue akuuit Ha UHpekc
rony6bIx ek, % ronybeix ek OTpasunoch  MoBbILEHME  LieH
I | 06bIKHOBEHHbIX  akumn  OAO  «lasnpom», BAMsHNE
GAZ ' ' ' | KOTOpblXx coctaBuno +1,03%, u OAO  «JTYKOW/»
LKOH : : : : (+0,50%).
SBER | | | | |
NVTK ! ! ! ! ! Hanbonbliee HeratvBHOE BAUSIHWE HA AWHAMWUKY
MTSS ! ! ! ! ! WMHpekca ronybbix duiuek okasanm 0bbIKHOBEHHbIE aKLMK
SNGS ! ! ! ! ! OAO «Ypankanui» (-0,03%) u OAO «Poctenekom»
MGNT | : : : : (-0,02%).
TATN E E E E E Ha HedTerasosbiii cektop npuxoautca 56,09%
SNGSP ! ! ! ! CyMMapHOM KanuTanusaumMm WHAeKca ronybbix uiuek.
ROSN ! ! ! ! Cpeau ocTanbHbIX OTpac/iei BblAENAOTCS (UHAHCOBBIN
VTBR ! ! ! ! ! cektop (Bec B uHaekce 21,47%) 1 TeneKOMMyHUKaLMM
GMKN | : : : : (7,54%).
TRNFP | : : C
SBERP | A R
HYDR | A
RTKM E E E E E Bec B BecB
URKA | i i i ] NHpekce

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-02% 00% 02% 04% 06% 08% 10% 1,2%
GAZP [asnpom, ao 18,28% 15,85%

e C M3MEHEHW#| ennsme MK Hopunbckuii
Konnuecrso GMKN OPUTIbC 3,73% 3,23%
6ymar

HYDR Pycl'n 7% 4%
+3,13% -005% 0%  +3,08% yefwApo, ao 097%  0,84%

LKOH JTIYKOWN, ao 16,10%  13,96%

BnusiHve n Bec CEKTOopoB B
—— WHA exce rony6bix dyek @ Bec MGNT MarnuT, ao 6,84% 5,93%
3,0% MTSS MTC, ao 5,53% 4,79%
250 NVTK HOBAT3K, ao 5,40% 4,69%

' ROSN PocHedTb, a0 547%  4,75%
2,0% RTKM PocTenekoM, ao 2,01% 1,75%
1,5% 56,09% SBER CbepbaHk Poccum, ao 16,71% 14,49%

SBERP Cb6epbaHk Poccuun, an 1,23% 1,07%
1,0% 21,47%

! SNGS CypryTHedTeras, ao 4,06% 3,52%
0,5% 0,07% 336% 6,84%- - 7,54% ‘ SNGSP CypryTtHedTeras, an 2,15% 1,86%
00% Fo—@—O O ‘ TATN -JI-I\aIIT;e,C(l,bEaUJVIHa a0 2,47%  2,14%
ose 3;73% - TRNFP  AK TpaHcHedTb, an 2,16%  1,87%

g gg 1z G=E £ .3 URKA Ypankanuii, ao 3,36% 2,91%
o 24 572 228 = I S

§5 $3 & tfs 2§ gt &8 VTBR Bark BTB, ao 3,53%  3,06%
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HUHaeKchI WnpokKoro ppiHKa M BTOPOIo 3LE/IOHa

O6bem TOpros*, mapa,.py6.

08.10 09.10 10.10
*M0 aKUMSAM M3 cocTaBa MaeKkca LMPOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

TGKA

GCHE

MRKU

MRKP

KMAZ

GAZA

TRCN

-0,7% -0,6% -0,5%

-0,4% -0,3% -0,2% -0,1% 0,0%

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %

POLY

-0,2%

BnmsiHne Ha
nﬁnekcu 3a Hegesro

MHAeKC BTOPOro 3LIesIoHa +1,58% -1,65%

0,2% O,

MHA ekc LWMpoKoro pbiHKa

1075

1067

1059

1051

1043

1035

3%

0,2% 0,4% 0,6%

¥2,84% -0,24%

0,8% 1,

0%

WUTorosoe

-0,07%
+2,60%

BAMsiHue, %

3a Hepgento ¢ 7 no 11 okTabps 2013r. UHAEKC akumi
BTOPOro swenoHa nonumsunca Ha 0,07% po 2 994,55
nyHkToB (2 996,54 nyHkTOB Ha 4 okTa6pa 2013r.).
MHAeKc akumin lWmpokoro pbiHka npubasun B Bece 2,60%
n coctrasun 1 069,51 nyHkToB (1 042,45 nyHKTOB Ha 4
okTa6ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
aWenoHa 6bi1 Ha 2,95% HWxe CBOEro 3aKpbiTUs MecsiL
Ha3ag (3 085,55 nyHkToB Ha 11 ceHTsbps 2013r.) u
Haxoauncsa Ha 11,85% HuKe aHanorMyHoOro nokasartens
roa Hazag (3 396,99 nyHkToB Ha 11 okTabps 2012r.).

WHpekc wupokoro pblHka 6bin Ha 3,95% Beblwe
CBOEro 3akpbITva Mecay Hasag (1 028,91 nyHkToB Ha 11
ceHTa6ps 2013r.) u Haxoauncs Ha 2,79% Bblwe
aHanornyHoro nokasartens roa Hasag (1 040,46 nyHKTOB
Ha 11 okTa6ps 2012r).

Mo ntoram Hepenu 26 UeHHbIX Bymar, BXoAsWMX B
6a3y pacuyeta MHAekca BTOpPOro 3lIENOHa, OKasanu Ha
€ro AVHaMuKy oTpuuaTtenbHoe Bosaeincteue (-1,65%), 22
akumm  noBnmsnu  nonoxutensHo (+1,58%). LeHa 2
LeHHbIX bymar He M3MeHunachb.

Hanbonbluee HeraTMBHOE BAWSHWE Ha [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akuum OAO  «TpaHcKoHTenHep»  (-0,61%) w
OAO «I'A3» (-0,22%).

Hanbonee no3utuBHO Ha AuvHamuke WHaekca
LUMPOKOr0 PblHKA OTPa3wuCa pPocT LeH OObIKHOBEHHbIX
akumii OAO «lasnpom» (+0,89%) u OAO «JTYKOWS1»
(+0,43%).

Hanbonblumin Bknag B nageHue MHaekca BTOpOro
3lleNnoHa Mo WToraMm Heaenu BHeCnM UeHHble 6Gymaru
TpaHcnopTa (-0,59%) n mMawwnHocTpoeHus (-0,32%).

Ha anektposHepretnky  npuxogutca  31,26%
CyMMapHOM KanuTanusauum MHaekca BTOPOro 3LIENOHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTenbckuii cektop (Bec B uHaekce 16,16%) wu
HedTb 1 ra3 (11,24%%).

Brvtme BnusiHue n Bec ceKTopos B @ Bec

"HAeKOe BTOPOro 3wieJioHa
0.6% 6,55%
19270 31,26%

04% @) 16,16%
0.2% 10,39%

1,40% 2,75%
0,0% —.—.—(O )—‘—

0,
02% 2,26% 11,24%
I
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-0,6%
8,07%
!
-0,8%
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HNHpgexc MMBb-10

UHpekc MMBB-10 MpupocT ueH akuuitB UHa ekce MMBB-10, %
3240 - o | |
3220 - D,,.H;*!&!w-ﬁ- wor | |
3200 EH:LLFt'** miDJf SNGS |
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*M0 aKLMSM U3 COCTaBa MHAeKkcaMMBB-10

Nrgexc MMBb UWHHoBaynmn
WHa ekc MMBB UHHoBaLwm BAusHMe aKUMI Ha MHAEKC
:1‘7} :D_. MMBB WUHHoBauun, %
L1 ODVA P
411 - =
408 - '-;ilflc--l_a_[#ll lé-'-r-lj '='-=-—.I uTiI
405 - o . NSVZ
402 - II:l DIOD
399 - 1 ARMD
396 - - LIFE
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ISK)J
SEMZ
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*M0 aKLUMsIM 13 cocTaBa MHaexkca MMBB VHHoBaLmm -1,6%-1,4%-1,2%-1,0%-0,8% -0,6% -0,4% -0,2% 0,0% 0,2%
HNHpgexc PTC Cubupp
Wnp ekc PTC Cvbupb Bnusive akuwii Ha Mg ekc PTC Cubwpb, %
485 N 1
483 - M]J-—I '?i IRGZ
i |
481 b *f]'?lﬁl r-iog
479 - ; - HYDR
477 - ]
473 -[:]
471 1 I_ an i INZL
469 | MullT
467 -

BLNG

O6bem Topros*, mnpa py6.

07.10 08.10 09.10 10.10 11.10 -1,6% -1,2% -0,8% -0,4% 0,0% 0,4% 0,8% 1,2%
*o akuMsaM 13 coctaBa Haekca PTC Cubupb
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HosiroBos peIHOK

U3meHeHue 3a nepuop

e [ | s T 7

HHAeKcol rocyaapcTBeHHbIX 06/IMraymi

RGBI 134,99 -0,26% 0,56% 0,12% 1,21%
RGBI-tr 323,74 -0,12% 1,15% 1,96% 8,72%
[oxoaHocTb 7,14% 36.n. -9 6.n. -16.n. -11 6.n.
HHaeKcs! KopropaTnBHbIX o6/IMraymsi
MICEXCBICP 93,48 0,01% 0,17% 0,35% 1,20%
MICEXCBITR 240,00 0,16% 0,79% 2,32% 9,61%
[oxoaHocTb 7,67% -1 6.n. -12 6.0. -40 6.n. -92 6.n.
HHAeKcsI MyHHUNNA/IbHBIX 06/IHraymi
MICEXMBICP 97,49 0,12% 0,15% 0,18% 0,83%
MICEXMBITR 177,01 0,27% 0,73% 2,02% 8,51%
[oxoaHocTb 7,65% -1 6.n. -9 6.1. -16 6.n. -56 6.n.
HHAeKcslI aKTMBOB NTEHCHOHHbIX HAKOM/IEHUH
KoHcepBaTUBHbIi 1 601,77 0,17% 0,81% 2,21% 8,16%
C6anaHCMpOBaHHbI 1 400,85 0,67% 0,96% 2,90% 4,92%
ArpeccuBHbIN 1 209,81 1,30% 1,16% 3,79% 1,87%
OBepHanT 6,15% 19 6.n. 16.n. 15 6.n. 56.n.
1 Hepens 6,62% -6 6.1. 103 6.n. -11 6.n. 84 6.n.
2 Hepenv 6,71% 0 6.n. -9 6.n. -9 6.n. -52 6.n.
HHankaropsi ctaBok PEIO no obsmraynam
OBepHanT 6,14% 25 6.n. 0 6.n. 6 6.n. -16 6.n.
1 Hepens 6,50% -48 6.n. 47 6.n. 102 6.m. 98 6.n.
2 Hepjenu 9,50% 316 6.n0. 280 6.n. 319 6.n. 358 6.n.
AMHHMMKH MHAEKCOB COBOKYMHbBIX LeH
100,29 === == — = - == m o m o m o e oo e - r 7000
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mmmmm RGBI trade volume mMnH. py6.
RGBITR

= MICEX CBI trade volume mMnH.py6.
MICEXCBITR
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Ha npolleawien Hepnene NHpekc
rocyfapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBoKynHbIN aoxoa) cHusuncs Ha 0,12% pno 323,74
nyHkToB (324,14 Ha 04 okTa6ps 2013 r.). Mpu 3TOM
CcpeaHeB3BeLLeHHas [OXOAHOCTb obnuraumi,
Bxoaawmx B 6a3y pacyeTa mHaekca, Bblpocia Ha 3
6a3unCHbIX NyHKTa 1 coctaBuna 7,14%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
NoSIOXKUTENbHYIO AMHaMuKy u coctasun 177,01
NyHKTOB, pocT Ha 0,27% (176,53 Ha 04 okTab6ps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,16% wun coctasun 240,00
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,17% 3a Hegento, arpeccuBHas
cTpaTerns — Ha 1,30% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegento wusMeHunacb ¢ 5,89% po
6,14% (poct Ha 25 6asucHbix nyHkToB). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,15%.

JloXofHOCTL K NoraweHuto 06Auraymii, BKIHOUYEHHBIX
B MHAEKCHI
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3a Hepgento ¢ 7 no 11 okta6ps 2013r. ob6bem
TOProB MPOU3BOAHLIMA MHCTPYMEHTAMM Ha WMHAEKCHI Ha
MockoBckol bupxxe coctaBun 550,52 mnpa. pyénein mnm
5,83 MJIH. KOHTPaKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MPOLLSION Heaene
coctaBun 459,43 wmnpa. pyébnei wam 4,87 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC Ha npowioin Heaene
NnpenMyLLEeCcTBEHHO ToproBanvch B 63kBopdaunn. MHaekc
PTC 3a Hepento npubasun B Bece 2,35%, MNpu 3TOM
fekabpbCke 1 MapTOBCKMe (hbloYepChl MOAOPOXaIn Ha
2,41% u Ha 2,48% COOTBETCTBEHHO.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no ¢btodyepcam Ha UHaekc PTC 3a Hepento
BbIpOC Ha 2,44%.

O6beM TOpProB blOYEPCHbIM  KOHTPAKTOM  Ha
MHpoekc MMBB coctaBuil Ha npollealiein Heagene 3,69
MnpA. pyénein unu 24,37 TbiC. KOHTPAKTOB. 3a HeAENto
6bI/10 OTMEYEHO YBENNYEHNE 06bEMA OTKPbLITLIX MO3ULIMIA
B KOHTpakTax no dbtovepcy Ha MHaekc MMBB Ha 9,91%.

O6bem TOpProB onuuMoHamn Ha WHpekc PTC
COCTaBWN Ha npowwsion Heaene 87,35 mnpa. pyénen wnm
938,60 TbiC. KOHTpakTOoB. O6bLEM OTKPbITHIX MO3ULIUIA

coctaBun 214,33 wmnpa. pyéned unm 2,41 MAH.
KOHTpakToB. [lpy 3TOM Ha [OM0  OMNUMOHOB MNyT
npuxognnocb  71,86%  OTKpbITOrO  MHTEpeca Mo
onumoHaM. Hambonblumii  OTKPLITbIN ~ MHTEPEC MO

onuuoHaM Konn 6bln cocpeaoTodeH Ha cTpaiike 155 000,
MakCMMyM Mo onumoHam nyT 6bll OTMEYEH Ha CTpalike
135 000.

3a npoweawy Heaento MoBblleHne obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 2,08%.

OTKpbITblE MO3MLMU B KBapTaJlbHbIX
onuuoHax RTS-12.13 no crpaiikam, M/H.py®6.
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. ViHAEKCh! akumMii OTHOCATCS K TUMNY B3BELUEHHBIX MO KanuTanusaumm hoHA0BLIX 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 KOMMO3UTHblE MHAEKCHI POCCUIACKOrO (hOHAOBOrO pbIHKA, BKoYatowme 50
Hambornee NUKBUAHBIX aKUMNA KpYNHEMWMUX W [AUHAMUYHO pPa3BMBAIOLIMXCS POCCUMWCKMX 3MUTEHTOB. Pacuer WHaekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin deaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LiEH aKLWiA,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT M3MEHEHWS LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCATCA K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKM,
MpeacTaB/IEHHOMY Ha POCCMICKOM (POHAOBOM pblHKE. B MX cOCTaB BXOAMT, Kak mpasuno, ot 10 Ao 20 NUKBUAHLIX akuuin Haubonee
KanuTanM3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOopa:

MICEX O&G (RTSog) — MHAEKC aKkuuii KOMNaHWi HedTerasoBou OTpac/m

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHMM

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNypruyeckoin U ropHoAo6bIBatoLLEN oTpacnei
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHOWN OTpac/n

MICEX FNL (RTSfn) — nHaeKc akumit KoMnaHuii puHaHCOBO-6aHKOBCKOW OTpac/iv

MICEX CGS (RTScr) — MHAEKC aKUMi KOMMaHuii NoTPebUTeNbCKoro cektTopa

MICEX CHM(RTSch) — MHAEKC aKUMi KOMMaHWi XMMUYECKON U HEPTEXMMUYECKOW OTpacin

PacyeT 3HaueHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybneBoi UCTOpUM»
3HQUYEHWUI WMHOEKCOB WCMOJb3YETC «UCTOPUS» 3HAYEHWUN OTpacneBblX WHAEKCOB MMBB, a «BaniOTHOM WCTOpUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix duwex sBASETCS MHANKATOPOM pbiHKA Hanbosnee SIMKBUAHBLIX akuMii POCCUICKMX KOMMAHWM UM TakK Ha3blBaEMbIX
«ronybbix cuwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWUM LIEH CAENOK C akumsmMm 15-Tn Hambonee NUKBUAHBIX SMUTEHTOB POCCUIACKOIO
(oHA0BOrO pbiHKa. PacyeT MHAekca BefeTCst Ha OCHOBAHUM LieH akLui, BbIpaXKEHHbIX B pybnsx.

UHpekc MMBB10 - npeactaBnsieT Coboi LIEHOBOW, HEB3BELUEHHbIN WMHAEKC, PacCUMTLIBAEMbIM Kak cpeaHee apudmeTndeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, coctosulero 13 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HauasbHbIi MOMEHT BPEMEHMN OAMHAKOBbI.

MNHaekc BTOPOro 3wenoHa — 3T0 MHAMKATOp, KOTOPbIN XapakTepusyeT AWHAMUKY LieH aKUMi SMUTEHTOB, CO CPEAHUM U HayasbHbIM
YypOBHEM KanuTanu3auuu. B coctaB uHAekca BxofsT 50 akuuii, cnegylowmx B peiiTuHre no kanuTanusauum c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAEKCOB — WHaekca MMBB u UHpekca PTC. MHAEKC pacCcuuThIBAETCS Ha OCHOBE LIEH aKUMM, BbIPAaXEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MHOeKC aKkuMA LUMPOKOro pbiHKa - MWHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX Ha OCHOBAHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauunm W A0NM aKuuiA, Haxoaslimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MocKoBCKOM Bupxxun. TOM-50 KOp3uHbI MHAEKCA LMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akuuii — KOp3vHy MHAEeKca BTOPOro suwienoHa. B 6a3y pacuera Kaxaoro
OTPACc/NeBOro MHAEKCA BK/THOUAOTCS aKLMKU COOTBETCTBYIOLLErO CEKTOPA, BXOASLIME B COCTaB MHAEKCA aKLMIA LUIMPOKOTO PbiHKaA.

UHpekc MMBB — MHHOBALIMM — MHAEKC aKLUIA POCCUMCKMX KOMIMAHUIA CeKTopa "PbIHOK MHHOBALMI U MHBECTULIMIA".

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraM Ha MOCKOBCKOM
Bupxxe, otobpaHHble NoO MnokasaTensM AIMKBUAHOCTM U KanuTanusauun U Beaylwmx CBOK AEeATeNbHOCTb NPeuMMyLUeCTBEHHO B TOM WK
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIlHWIM AeHb AOCTYMHA MHbopMaums no uHaekcy Crvbupckoro deaepanbHoro okpyra — MHaekcy
PTC Cvbupb.

PoCCMIICKMIA MHAEKC BONMATWIbLHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTHIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctoumocTu npumeHsietcs dopmyna bnaka-LLUoyn3a.

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KoprnopaTuBHbIX obnuraumin MICEX CBI,
MHAekc MyHUUMnanbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumii RGBI, oTpakatolme CUTyauuio B pPas/vyHbIX
CEerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» u «gross price». [na 6a3 pacyeTa 0O6MMralUMOHHbIX MHIAEKCOB OCYLLECTBSIETCA TaKXKe pacyeT MoKasaTesnen
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTpaXalolme KOHBIOHKTYPY POCCMICKOro 6upxesoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans pbiHka PEMO ¢ akuusimm u pbiHka PEMO ¢ obnuraumsimn. B pacuer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTIOYEHHBIMU B JIOMG6apAHbIN cnncok baHka Poccumn. B 3aBUCMMOCTM OT CPOKOB MCMOHEHUS caenok PEMO, MCrnonb3yeMbix AJisl pacyeTa,
WHAMKATOPbI AeNATCS Ha 0AHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTopsl "1 Hepens" v "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbuioi Kucnosckuii nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (no6. 22222)
E-mail: index@moex.com
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Hactoswmi fokyMeHT 6bl1 MOArOTOBMAEH W BbinylweH OTKPbITbIM aKLUMOHEPHLIM 06LwecTBOM «MockoBckas Bupxka MMBB-PTC» (aanee — «KomnaHusi»). ECim HeT kakon-nnbo
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MH(OPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTE. [laHHas MHGOpMaumns NpefoCTaBnsSeTCs NO COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTA U MOXET BblTb M3MEHEHa 6€3 Kakoro-nMbo yBeaoMIeHUs.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT U He AO/MKEH PacCMaTpMBATLCSA B KAYECTBE MPEASOXEHUS MW Xe NPUriaLleHnst Ans NPoAaXu WU yU4acTus B NMOAMMUCKE, UIN Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakue-nmbo LieHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UM Xxe (akT ero pacnpocTpaHeHUsl He SBNSIIOTCS
OCHOBaHMEM W Ha HUX Henb3si NosaraTbCsl B CBSA3M C KaKMM-NMB0 NpeanoXeHneM, JOroBOpoM, 0653aTeflbCTBOM WM e MHBECTULIMOHHBIM peLleHUEM, CBS3aHHbIMU C HUM, paBHO
KaK 1 OH He SIBNSIETC PEeKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiiach NpeaMETOM He3aBWUCUMMOI MpOBEpKU. B HEM Takke He COoAepXWUTCS Kakux-nvMbo 3aBepeHuit UM rapaHTui,
cchopMyIMpoBaHHbIX UM NoAPa3yMeBaeMbIX M HUKTO He AO/MKEH nosaraTbCst Ha AOCTOBEPHOCTb, TOYHOCTb U MOMHOTY MHGOPMALMKN UM MHEHWSI, U3/I0XKEHHOTO 34ecb. HuUKTO u3
KoMnaHWu mnm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SML UK UX AMPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NPeacTaBuTenei He
NPpUHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3y/bTaTe XanaTHOCTU WM Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOMN C
MCNOMb30BaHNEM 3TOTO AOKYMEHTA MU MHBIM 06pa30oM BO3HMKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXMUT MPOTrHO3HbIE 3asiBNeHUs. Bce BKIIOUYEHHbIE B HACTOSLMI AOKYMEHT 3asiBNEHUS, 3a UCKIOYEHNEM 3asiBNEHUI 06 UCTopuueckmnx dakTax, BKJouas,
HO, HE OrpaHWuMBasCb, 3asiBNEHNSIMM, OTHOCALWMMUCS K HaweMy (UHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa W LensM no 6yayluMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMpPeAeneHHOCTU U WHble (HaKTopbI,
KOTOpble MOryT CTaTb MPUYMHOW TOTO, YTO HALUM HbIHELLHWE MoKa3aTenu, AOCTVXKEHUS], CBEPLUEHUSI UM XXe NPOU3BOACTBEHHbIE MOKa3aTeny, 6yAyT CyLEeCTBEHHO OTIMYATLCS OT
TeX, KOTopble CChOPMyIMPOBaHbl UM NOAPa3yMEBAOTCA MOA 3TUMM NMPOrHO3HLIMU 3asIBNIEHNSIMU. [JaHHbIE MPOTrHO3HbIE 3as8B/IEHUS OCHOBaHbl HA MHOTMOYMCIIEHHbIX MPE3YMMNLMAX
OTHOCMTENbBHO Hallel HbIHELWHEN M byaywen 6U3HeC-CTpaTerMn u cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATL CBOK AEATENbHOCTb B ByAylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMMSATb Ha HaLM HbIHEWHME NOKA3aTENM, AOCTUXXEHUS], CBEPLUEHUS UM e NMPOM3BOACTBEHHbBIE NOKA3aTeNM, KOTOpbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TEX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNsAeMbIX KoMnaHwuei n ee AoYEePHUMHU onechaMM;

*  BONMATUILHOCTb (@) POCCMIACKOI 3KOHOMMKU U pblHKA LieHHbIX ByMar u (b) CEKTOPOB C BLICOKMM YPOBHEM KOHKYpEHLMM, B KOTOpbIX KOMMaHus 1 ee fouepHue obliecTsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  V3MeHeHus B () OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE U HANOroOBOM perynupoBaHun u (b) rocyaapcTBEHHbIX NMporpaMMax, OTHOCALUMXCS K PUHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

*  POCTOM YPOBHSI KOHKYPEHLMM CO CTOPOHbI HOBBIX UrPOKOB Ha pbiHKe Poccuu;

*  CMOCO6HOCTb yCreBaTh 3a GbICTPLIMU U3MEHEHWUSIMU B HAy4YHO-TEXHWUYECKOW cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh PaclUMpeHHbE yHKUMOHAsbHbIE BO3MOXHOCTH,
KOTOpble MOMysipHbl CPEAN KIIMEHTOB KOMMaHWM 1 ee foHepHUX 06LLEeCTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHWS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PaBHO Kak W NOAAEPXKa KOHKYPEHTOCMOCO6HOCTY;

*  CNocoBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB Ha OTEYECTBEHHbIN PbIHOK M B 3apYBEXHBIX IOPUCAMKLMSIX;

*  CNOCOBHOCTb YBENMUMBATH NpeasIoKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCAMKLMSIX.

MpOrHo3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTa, M Mbl TOYHO OTPULIAEM HanMumMe Ntobbix 06513aTeNbCTB MO OGHOBMIEHWIO UM NEPECMOTPY NMPOTrHO3HbIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMﬂaHMVI, WUNn nepemMeH B YyC/oBUAX UK obcroaTenbCTBax, Ha KOTOpPbIX OCHOBaHbl 3TU MPOrHO3HblE
3adaBneHus.



