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KomriosntHeIe HHAEKCHI

3a Hepento ¢ 14 no 18 okTa6ps 2013r. poccUACKuiA
PbIHOK  aKUM  MPOAEMOHCTPUPOBAN  MOJIOXKUTENBHYIO
OMHaMWKY N0 MHAeKcaM MockoBckoi Bupxun. WHaekc
MMBB nosbicunca Ha 1,34% po 1 533,35 nyHkTOB

WHaexc MMBB 1533,35 1,34% 4,67% 8,24% 3,94% (1 513,03 nyHkTOB Ha 11 okTI6ps 2013r.), AONNAPOBLIN

Wkaekc PTC 156,62 2,68% 6,09% 10,11% 0,30% VHAekc PTC Buipoc Ha 2,68% Ao 1 516,62 nyHkToB

VHAEKC rony6bix (1 477,00 nyHkTOB Ha 11 okTa6ps 2013r.).

unex 10435,54 1,32% 5,10% 8,65% 3,28% Kypc ponnapa CLUA nMo OTHOWeEHWIO K pybmio 3a

%

WHaeKc BToporo npoweawyto Hegento ynan Ha 0,85%.

sSwenoHa e Ha ¢oHOOBOM pblHKE Habno4anoch MOHWKEHWE

MHAEKC LMpOoKoro BOMATW/IbHOCTM:  POCCMICKMIA  MHAEKC  BONMATU/IbHOCTU

DbIHKA 1083,77 1,33% 4,62%  814% 3,42% nonysuncs Ha 11,42% Ao 21,17 nyHkTa (23,90 NyHKTa Ha

OTpacsieBbie HHAEKCHI (py6. 3HaYEHNS) 11 okTA6ps 2013“)'“

HedTb 1 ras 3623,62 0,87% 5,18% 10,72% 12,16% Ha npoweawen Hepene BCE KIOYEBbIE CEKTOPbI
3KOHOMWKM, NMPEeACTaB/IEHHbIE HA POCCMIMCKOM (DOHAOBOM

of - 0 - of - 0 !

3neKTp03HepreTV|vKa 1092,67 1,33% -4,26% -12,69% -39,61% DbIHKE, NOKA3a/N MONOXUTENbHYIO AMHAMMKY. JinaepoM

MoTpebuTenbckmii 5976,54 1,18% 5,15% 5,14% 26,31% poCTa Ctan Te}'leKOMMYHVIKaLI,VIOHHbIl‘/JI CEKTOp: NoBblllEHNE

EELY Mo OTpacNneBOMYy WHAEKCY cocTaBuno 2,65%. Takke

TenekoMMyHMKaLmn 2499,01 2,65% 7,65% 15,18% 17,24% cyuwlecTBeHHoe yBeSIMyeHne NMpOAEMOHCTPMPOBAN

MalumMHoCTpoeHue 1903,01 2,11% -0,06% 6,66% -3,56% METaNIypruyecknii 1 MalMHOCTPOUTENbHBIA CEKTOpbl —

MDUHAHCI 4959,85 1,01% 5,90% 12,52% 2,46% MHaekc MeTannos m ﬂ,06bILWI BbIPOC Ha 2,360/0, a Wnpekc

XMUAS 1 MaLIMHOCTpoeHus npubasun B Bece 2,11%.

HedTEXUMMS 7 867,57 0,64% -0,55% -13,07% -21,48% WNHaekc MMBB MHHOBaumy noBbicuncst Ha 0,17% Ao

Metanmbl v gobbia 220175 2,36% -1,23%  5,62% -22,68% S0°/03 NYHKTOB (394,37 nyHKTOB Ha 11 okTabps 2013r.).

Temarnyeckmne MHAEKCHI

WHaekc MMBB-10 326547 1,47% 2,96%  1,80% -3,63%

WHpekc ronybbix duwek Bbipoc Ha 1,32% po
10 435,54 nynkToB (10 300,04 nyHkTOoB Ha 11 OKTA6ps
2013r.).

NHaekc o
S — 21,17-11,42%-13,63% -13,63% -17,47% MHOeKC akuuiti BTOpOro 3LUENOHa MOBLICUMCA Ha
Mzexe MMBE 0,83% po 3 019,42 nyHkTOB (2 994,55 nyHkTOB Ha 11
VlHﬂ Bl 395,03 0,17% -1,07% -9,50% -33,96% okT6ps 2013r.). WHAEKC aKuuMi LMPOKOro pbiHKa
o= npubasmn B Bece 1,33% u coctasun 1 083,77 nyHKTOB
NHaekc PTC Cnbupb 475,10 0,52% 1,34% 1,58% -26,58% (1 069,51 nNyHKTOB Ha 11 okTs6ps 2013r.).
Kypc gonnapa (LUb P®)
USD / RUB 32,08 -0,85% -0,75% -1,14% 4,17%
KNHOYEBBIE CEKTOPbI KOMMNO3UTHbIE UHAEKChI
104,5% - 104,0% -
103,5%
103,5% -
103,0%
102,5% - 102,5%
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100,5% 1 101,0%
100,5%
99,5% - 100,0%
99,5%
98,5% .
14.10 15.10 16.10 17.10 1810 99.0%
WHaekc MMBB Whaekc PTC 14.10 15.10 16.10 17.10 18.10
HedTb v ras ——MoTpeb. ToBapbl U TOProens WMHpexcPTC WHpexc MMBB
MeTannbl n gobbiua MaumHocTpoeHne = WHpexcrony6bbix puwex = \HpeKc BTOPOro 3LlesnoHa
Xumusi n HepTexnmms = JfeKTpo3HepreTvka VHAEKC LUMPOKOT O PbIHKa
®urHaHChI — T enekoMMyHuKaumm

MHaekc MMBB NHHOBauumn



MOCKOBCKA#A
BUPXA

®OHAOBbLIE MHAEKCDI

Heaens ¢ 14 no 18 okTa6psa 2013r.

OcHoBHbIe nHgexcbl MockoBckou bupyxm — MMBB n PTC

WHp ekc MMBB UHp ekc PTC
1538 ~ 1520
1532 + 1511
1526 + 1502
1520 + 1493
1514 A 1484
1508 + 1475
1502 - 1466
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*No aKuMAM. BXOAALWMM B 6a3v pacyeta nHaekcos MMBE v PTC

15.10 16.10 17.10 18.10

BnusiHne akuuu Ha MHA eKcbl, Y%

GAzZP

SBER
MTSS
URKA
SNGS
RTKM
TATN
SBERP
LKOH

ROSN ® MMBB

MGNT

-0,2%-0,1% 0,0% 0,1% 0,2% 0,3% 0,4% 0,5% 0,6% 0,7%

BnmsiHne Ha UTorosoe
Ml'lﬂeI{Cbl 3a Hegesro BAusiHne, %
VlHAeKC MMBB +1,55% -0,21% +1,34%
WUHpekc PTC +2,73% -0,05% +2,68%

3a Hepento ¢ 14 no 18 okTtab6ps 2013r. poccuickuii
PbIHOK aKLMI NPOAEMOHCTPUPOBAN MOSIOXUTENbHYIO AMHAMUKY
no uHaekcam MockoBckol Bupxu. MHaekc MMBBE noBbicuicst
Ha 1,34% po 1 533,35 nyHktoB (1 513,03 nyHkTOB Ha 11
oKT6psa 2013r.), monnaposbii MHaekc PTC Bbipoc Ha 2,68%
po 1 516,62 nyHktoB (1 477,00 nyHkToB Ha 11 oKkTs6ps
2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
4,67% Bblle CBOEro 3akpbiTMs Mecslu Hasag (1 464,95
NyHKTOB Ha 18 ceHTA6psa 2013r.) u Haxoamncsa Ha 3,94% Bbille
aHanornyHoro nokasatens rog Hasag (1 475,27 nyHKToB Ha 18
okT6ps 2012r.). NHpekc PTC 6bin1 Ha 6,09% Bbiwe cBOero
3aKpbITUa Mecay Hazag (1 429,62 nyHkToB Ha 18 ceHTs6ps
2013r.) u Haxoaunca Ha 0,30% Bblle aHANOrMYHOro
nokasatenss rog Hasaa (1 512,01 nyHkTOoB Ha 18 oOKTS6ps
2012r.).

MoBbllieHne WHaekca PTC Ha npoweawein Hepene
COMPOBOXAANOCh MOHMKEHWEM BOMATUILHOCTM: Poccuiickumin
nHAeKC BonatunbHocTn RTSVX noHusunca Ha 11,42%.

Hanbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
OKa3aso MoBbllIEHNE LEH Ha O06blkHOBEHHble akuun OAO
«lasnpom» (+0,40%), OAO «CbepbaHk Poccmm» (+0,32%) u
OAO «MTC» (+0,18%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacyeTta MHAeKcoB MockoBckon Bupxu, coctaBun 168,27
Mnpa. pyb., a KanuTanusauus akuuii, BXOAAWMX B COCTaB
WHAEKCOB, Ha KoHel Heaenu coctasuna 21 884,95 mnpa. pyb.

Mo utoram Hegenu 39 akuwui, BXoaawMX B 6asy pacyeTa
MHaoekca MMBB, okasanu Ha ero AMHaMWKy MOoXKUTESIbHOe
Bo3geictBue (+1,55%), 11 UeHHbIXx 6yMar noBAUANM
oTpuuatensHo (-0,21%).

Hanbonbwmnii Bknag B poct MHaekca MMBB no utoram

Hepenu BHeCnM ueHHble 6ymarnm HedTn m rasa (+0,54%) wu
¢urHaHcoB (+0,39%).

Ha HedrterazoBbin cektop  npuxoautca  50,08%
CyMMapHol kanuTanusaumm MHaekca MMBB. Cpean ocTanbHbIX
oTpacnein BbliaensioTcs GuHaHcbl (Bec B uHAaekce 21,02%) u
TenekoMMyHukaumm (8,42%).

BnvsiHve n BeC CEKTOpOB B
Bvsitve, % Mna exce MMBB © Bec
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Heaens ¢ 14 no 18 okTa6psa 2013r.
NHpexc rosybbix gpmuwex

WHA exc rosty 6bix yuex

10 500 3a Hepeno ¢ 14 no 18 okTa6ps 2013r. WHaekc
10 450 Ij?TD-T- [.]* ronybbix ueK NPoAEMOHCTPMPOBaN MONOXUTENBHYIO
10 400 nhﬁ“mﬂiﬁ . Hﬂ' AVHAMUKY.
10 350 ‘ + WHaekc ronybbix duwek nosbicunca Ha 1,32% ao
10 300 f;.D 10 435,54 nyHktoB (10 300,04 nyHkTOB Ha 11 okTs6ps
|:|+|j¢ 2013r.). Mo cocToaHMiO Ha KoHel Heaenn WHaekc
10 250 [:]m?'[:r rony6bix duwek 6bin1 Ha 5,10% Bbille CBOEro 3aKpbiTUs
10 200 Mecaul Haszaa (9 929,19 nyHKTOB Ha 18 ceHTa6ps 2013r.)
N Haxoauncs Ha 3,28% Bbllle aHanorM4YHOro nokasartens
O6vem Topros™, MﬂPA pyé. roa Hasag, (10 104,58 nyHKTOB Ha 18 okTs6ps 2012r.).
? Mo wtoram Hegenm 15 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
14.10.2013 15.10.2013 16.10.2013 17.10.2013  18.10.2013 OKa3a/M Ha ero AMHAMUKy NONOXUTENbHOE BO3AEHCTBME
(+1,53%), 2 akumm nosausinu otpuuatensHo (-0,21%).
*M0 aKLUMSM U3 COCTARA MHAEKca ronvokix ek H
avbonee MO3UTMBHO Ha AuHamuke WHaekca
BnunaHue akumnit Ha UHaekc rony6b|x duwek OTpa3nnocb noBbllWleHne LeH
rony6eix duwex, % O6bIKHOBEHHbIX  akumii  OAO  «[asnpom», BAMSIHUE
GAZP | KoTOpbIX cocTaBuno +0,46%, n OAO «CbepbaHk Poccumn»
SBER ! i (+0,37%).
MTSS | | Hanbonbliee HeratvBHOE BAUSIHWE HA AWHAMWUKY
URKA : WMHpekca ronybbix duiuek okasanm 0bbIKHOBEHHbIE aKLMK
SNGS E E OAO «Maruum»> (-0,12%) u OAO «HK «PocHedTb»
RTKM | ! (-0,09%).
TATN i
SBERP | ! Ha HedTerasosbiii cektop npuxoantca 55,95%
SNGSP | ! CyMMapHOM KanuTanusaumMm WHAeKca ronybbix uiuek.
VTBR | ! Cpean ocCTanbHbIX OTpacnen BblAensoTCs (MHAHCOBBbIN
TRNFP ! ! cektop (Bec B mHaekce 21,62%) n TenekoMMyHuKauum
LKOH (7,70%).
HYDR | !
GMKN | :
NVTK | |
ROSN : : Bec B B
MGNT | : MHpekce ecs

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-02% -0,1% 00% 0,1% 02% 03% 04% 0,5%
GAZP [asnpom, ao 18,50% 16,04%

3a Hegeslro u3MeHeHui| pausiHme 'K HoDUNbCKU
= GMKN OpuIIbC 3,69% 3,20%
bymar

+1,53% -0,21% 0% +1,32% HYDR Pycluapo, ao 0.97%  0,84%
LKOH NIYKOWUN, ao 15,92% 13,80%
N o oo s ©)bec MGNT  Marhu, ao 6,63%  574%
0,8% MTSS MTC, ao 5,65% 4,90%
NVTK HOBAT3K, ao 5,34% 4,63%
0,6% 21,62% ROSN PocHedTb, ao 5,32% 4,61%
RTKM Poctenekom, ao 2,05% 1,78%
0,4% 7,70% 55,95% SBER CbepbaHk Poccuu, ao 16,86% 14,61%
3.439% ‘ SBERP C6epbaHk Poccuu, an 1,26% 1,09%
0,2% ! SNGS CypryTHedTeras, ao 4,07% 3,53%
o7 (@) ~ SNGSP  CypryTHederas, an 2,15%  1,87%

0,0% o TaTHedTb
oot O 3% TATN g &?LUaWHaI o 2,49%  2,16%
o Lo : TRNFP  AK Tpancredrs, an 2,15%  1,87%
g s g3 E 638 g s <3 R URKA Ypankanun, ao 3,43% 2,98%
55 i Bz BES 2§ Er 53 VIBR  Bark BT, ao 351%  3,04%

o & X g s & CrP P &a s

Bcero 100,00% | 86,68%
[Bcero | | 100,00% | 86,68% |
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WHA ekc BTOPOro 31lesioHa
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HHAeKChI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekc LWMpoKoro pbiHKa

17.10

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

OGKE

PRTK

TNBPP

VTGK

TRCN

OGKB

IRGZ

-0,2%

BnusiHMe akumii Ha MHA eKC LWMPOKOro pbiHKa, %

SBER
MTSS
URKA
SNGS
ROSN

MGNT

-0,2%

WUHAEeKC LuMpoKoro pbiHKa +1,55%

-0,1%

18.10

1086
1083
1080
1077
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1068
1065
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0,0%

BnmsiHne Ha
CHMmxeHune
MHﬂel{Cbl 3a Hegesro

“HAeKC BTOPOro 3LlesIoHa

0,0% 0,1% 0,2% 0,3%
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
:
0,1% 0,2% 0,4% 0,5%
WUToroesoe
BnusHue, %
+1,49% -0,66% +0,83%
-0,22% +1,33%

3a Hegento ¢ 14 no 18 okTsabpa 2013r. UHpekc
aKUMiA BTOPOro 3llenioHa noBbicuncs Ha 0,83% no
3 019,42 nyHkToB (2 994,55 nyHkTOB Ha 11 OKTA6pA
2013r.). MHAeKkc akumii WMPOKOro pbiHKa npubaBun B
Bece 1,33% un cocraeun 1 083,77 nyHktoB (1 069,51
nyHKTOB Ha 11 okTa6ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
awenoHa 6bi1 Ha 0,74% Bbille CBOEro 3aKpbITUSI MecsiL
Ha3zaa (2 997,15 nyHkTOoB Ha 18 ceHTabps 2013r.) u
Haxoauncs Ha 11,32% HuKe aHanorMyHoro nokasartens
roa Hazag (3 404,75 nyHkToB Ha 18 okTabpsa 2012r.).

WHpekc wupokoro pbiHka 6bin Ha 4,62% Beblwe
CBOEro 3akpbITva mMecay Hasag (1 035,89 nyHkToB Ha 18
ceHTa6ps 2013r.) u Haxoauncs Ha 3,42% Bblwe
aHanornyHoro nokasartens roa Hasag (1 047,95 nyHkToB
Ha 18 okTa6ps 2012r).

Mo ntoram Hepenu 26 ueHHbIX Bymar, BXoAsWwMX B
6a3y pacuyeTa WMHaekca BTOPOro 3LwlefioHa, OKasanu Ha
€ro AMHaMUKy MosoXuTtensHoe BosaelcTeue (+1,49%),
22 akuumn noBnamnsinn otpuuatensHo (-0,66%). LeHa 2
LeHHbIX bymar He M3MeHunachb.

Hanbonbliee nNO3MTMBHOE BAMSIHME Ha AMHAMUKY
WHpoekca BTOpOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akuum OAO «JHen OrkK-5» (+0,23%) n
OAO «MPOTEK» (+0,21%).

Havbonee mno3utMBHO Ha AvHaMuke WHaekca
LUMPOKOr0 PblHKA OTPa3wuCa pPoCT LeH OObIKHOBEHHbIX
akumii OAO «lasnpom» (+0,40%) n OAO «C6epbaHk
Poccuun» (+0,32%).

Hanbonblumin Bknag B poct WMHaekca BTOpoOro
3lleNnoHa Mo WToraMm Heaenu BHeCnM UeHHble 6Gymaru
notpebutenbckoro cektopa (+0,26%) n HedTM M rasa
(+0,15%).

Ha anektposHepretnky  npuxogutca  31,13%
CyMMapHOM KanuTanusaumu MHaekca BTOPOro sLienoHa.
Cpeau OCTanbHbIX oTpacnei BbIAENSIOTCS
noTpebutenbckuin cektop (Bec B MHAekce 16,28%) wu
HedTb 1 ra3 (11,30%).

BnusiHue n Bec ceKTopoB B @Bec
Bumtive VHAeKce BTOPOTo 3LIeN0oHa
0,4%
16,28%
0,3%
11,30%
0,2% 2,88% A2
8,09%
0,1% 1,44% 9,88%
0.0% © @ 31,13%
7o 2,27% ‘
-0,1% 6,45% 10,29%
-0,2%
s g B ]
ss 3o P 3 B 88 5. 5 o3E g5
S 52353492 2%z 208 £
'§'><5\88-1§m‘3“8_20'8'8-m0.g%
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HNHpgexc MMBb-10

06vem Topros*, mapa. py6.

14.10

15.10

16.10

oturf

17.10

*Mo aKLUMsIM 13 cocTaBa uHaekcaMMBB-10
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Nup exc MMBB lHHOBaLwm
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HNHpgexc PTC Cubupsp

BnusHmne akumii Ha Mg ekc PTC Cubupb, %
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MpupocT ueH akuwiiB UHa ekce MMBB-10, %

URKA
RTKM
GAZP
SBER
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-2% -1% 0% 1% 2% 3% 4%

BauAHMe aKuuii Ha MHAEKC
MMBB UHHOoBauuu, %

ARMD
ODVA
LVHK
NSvVz
DIOD
RNAV
uTil
PLSM
ISKJ
NAUK
SEMZ
LIFE

-0,9%-0,6%-0,3% 0,0% 0,3% 0,6% 0,9% 1,2% 1,5% 1,8%

KOGK

BLNG

HYDR

RASP

GMKN

TGKN

LNZL

IRGZ

-1,0% -0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4% 0,6% 0,8%
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HosiroBos peIHOK
Cawavewe | Momenewiesanepion |
| 10102013 | wepern | wecnu | waspran | ron _

HHAeKcsI rocyaapcTBeHHbIX 06/1Mrauymni

RGBI 135,55 0,41% 0,44% -0,63% 0,87%
RGBI-tr 325,53 0,55% 1,04% 1,23% 8,37%
[oxoaHocTb 7,07% -7 6.n. -7 6.n. 12 6.n. -3 6.n.
HHAeKcs! KopropaTnBHbIX o6Imraymsi
MICEXCBICP 93,46 -0,02% 0,16% 0,17% 1,13%
MICEXCBITR 240,31 0,13% 0,83% 2,13% 9,52%
[oxoaHocTb 7,73% 6 6.m. -11 6.n. -26 6.M. -84 6.n.
HHAeKcsI MyHHUNMA/IbHBIX 06/IMraymi
MICEXMBICP 97,10 -0,40% -0,28% -0,25% 0,31%
MICEXMBITR 176,59 -0,24% 0,30% 1,58% 7,95%
[oxoaHocTb 7,78% 13 6.n. 56.n. 0 6.n. -40 6.n.
KoHcepBaTMBHbIi 1 604,12 0,15% 0,73% 2,11% 8,14%
CHanaHCMpOBaHHbI 1 405,33 0,32% 0,93% 2,16% 5,02%
ArpeccuBHbIN 1216,26 0,53% 1,20% 2,22% 2,12%
HNuankxaropel crasok PEI1O no akynsam
OBepHanT 6,15% 06.n. 2 6.n. 8 6.n. 19 6.n.
1 Hepens 6,26% -36 6.n. -93 6.n. -42 6.n. 20 6.n.
2 Hepenu 6,71% 0 6.n. -9 6.n. -9 6.n. 6.n.
UHankaropsi ctaBok PEI1O no ob6smraynam
OBepHanT 6,13% -1 6.n. -5 6.n. -4 6.n. 16.n.
1 Hepens 6,58% 8 6.n. 56 6.n. -1 6.n. 356.n.
2 Hepenu 5,75%  -3756.n. -90 6.n. -127 6.n. 7 6.n.
AHHaMMKa MHOEKCOB COBOKYMHbIX LleH
100,6% == == === m = - = o m o m o m o m e e e oo - 4500
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mmmmm RGBI trade volume MaH. py0.

RGBITR

= MICEX CBI trade volume MnH.py6.
MICEXCBITR

s MICEX MBI trade volume MaH.py6.
MICEXMBITR

AMHEMHKE MHOEKCOB YUCTbIX UeH
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Ha npolleawien Hepnene NHpekc
rocyfapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbIN goxod) Bblpoc Ha 0,55% po 323,53
nyHKTOB (323,74 Ha 11 okTa6ps 2013 r.). Mpu 3TOM
CcpeaHeB3BelLLeHHas [OXOAHOCTb obnuraumi,
BxoAawWwmx B 6a3y pacyera MHAEKCA, CHUM3WMAach Ha 7
6a3unCHbIX NYHKTOB U cocTasuna 7,07%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
oTpuuaTtesibHyl0 AuHaMuMKy W coctasun 176,59
NyHKTOB, CHuMXeHne Ha 0,24% (177,01 Ha 11
okTa6ps 2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,13% wu coctaBun 240,31
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,15% 3a Hepgento, arpeccuBHas
cTpaTerns — Ha 0,53% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusMm 3a
npoweawy Hegento wusMeHunacb ¢ 6,14% po
6,13% (cHwxkeHne Ha 1 6asucHbIli NyHKT). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,15%.
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3a Hepento ¢ 14 no 18 okTa6ps 2013r. obbem
TOProB MPOU3BOAHLIMA MHCTPYMEHTAMM Ha WMHAEKCHI Ha
MockoBckol bupxxe coctaBun 544,27 mnpa. pyénein mnm
5,69 MfIH. KOHTPaKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MPOLLSION Heaene
coctaBun 434,98 wmnpa. pyébneit wam 4,54 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC Ha npowioin Heaene
NnpenMyLLEeCcTBEHHO ToproBanvch B 63kBopdaunn. MHaekc
PTC 3a Hepento npubasun B Bece 2,68%, Npu 3TOM
fekabpbCke 1 MapTOBCKMe (hbloYepChl MOAOPOXaIn Ha
2,60% u Ha 2,59% COOTBETCTBEHHO.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no ¢btodyepcam Ha UHaekc PTC 3a Hepento
BbIpoC Ha 9,40%.

O6beM TOpProB blOYEPCHbIM  KOHTPAKTOM  Ha
MHpoekc MMBB coctaBui Ha npollealein Hepgene 3,17
mMnpAa. pyénei nnm 20,60 ThiC. KOHTPAKTOB. 3a HeAENtO
6bI/10 OTMEYEHO YBENNYEHNE 06bEMA OTKPbLITLIX MO3ULIMIA
B KOHTpakTax no dbtovepcy Ha MHaekc MMBB Ha 1,84%.

O6bem TOpProB onuuMoHamn Ha WHpekc PTC
CoCTaBWN Ha npownoi Hegene 106,09 mapa. pyénen unm
1,13 MAH. KOHTpakToB. O6bLEM OTKPbITHIX MO3MLMNA
coctaBun 149,65 wmnpa. pybneit wam 1,68 MAH.
KOHTpakToB. [lpy 3TOM Ha [JOM0  OMNUMOHOB NyT
npuxogunocb  73,87%  OTKpPbITOrO  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 npoweawyo Heaenwo MOHWXeHWe obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 30,23%.

OTKpbITblE MO3MLMU B KBapTaJlbHbIX
onuuoHax RTS-12.13 no crpaiikam, M/H.py®6.
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MUHaekcbl MockoBCKOW BMpK — KtoUeBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOW3BOAHbLIX WHCTPYMEHTOB
Poccumn. MiHAEKCh! aKUmMii OTHOCSATCS K TUMY B3BELLUEHHBIX MO KanuTanmsaumm hoHAO0BbIX MHAEKCOB. B ocHOBE MX (hopMysibl pacyeTa NexuT
OTHOLUEHME CYMMapHOMN PbIHOYHOM KanuTann3aumn akumin, BKITIOYEHHBIX B CMMCOK MHAEKCA, K aHaNOrMYyHOMy NnoKasaTento Ha HayasnbHYyo
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanbonee NUKBUAHBIX aKUMN KPYNMHEMWMX W [AMHAMUYHO Pa3BMBAIOLIMXCS POCCUACKMX 3MUTEHTOB. Pacuver 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 U3MEHEHWS LIEH aKLMi, SMUTEHTbI KOTOPbIX OTHOCATCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMUKM,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
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 ropHoao6bbIBatoLLEN oTpacnen
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHOWN OTpac/n

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

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKUMi KOMMaHWi XMMUYECKOM U HEDTEXMMUYECKOW OTpaciun

PacyeT 3HaueHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybneBoi UCTOpUM»
3HAQUYEHWUN WHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacieBblXx WMHAekcOB MMBB, a «BanOTHOW MUCTOpPUM» — <UCTOpPUS»
oTpacnesbix nHaekcos PTC.

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

UHpekc MMBB10 - npeactaBnsieT coboi LIEHOBOW, HEB3BELWIEHHbIM WMHAEKC, PacCUMTbIBAEMbIM Kak cpeaHee apudmeTunyeckoe
u3MeHeHust ueH 10 Haubonee NMKBMAHBLIX aKUWK, AONYLIEHHbIX K obpalleHnio Ha 6upxke. MHAEKC OTpakaeT NpUpOCT CTOMMOCTM
noptdens, coctosulero 13 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HauasbHbIi MOMEHT BPEMEHMN OAMHAKOBbI.

MHpaekc BTOPOro 3wesioHa — 3T0 MHAMKATOp, KOTOPbIN XapaKTepusyeT AVHAMUKY LieH aKUWi SMUTEHTOB, CO CPEAHUM U HayaslbHbIM
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 MHpekca PTC. WHAEKC pacCcuuThIBAETCS Ha OCHOBE LIEH aKUMM, BbIPAaXEHHbIX B
py6nsax Poccuiickoit ®enepauunm u B gonnapax CLUA.

MHOeKC aKkuMA LUMPOKOro pbiHKa - MWHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX Ha OCHOBAHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKkuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) u aBnsetca ocHoBon Ans
opMmpoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MocKoBCKOM Bupxxun. TOM-50 KOp3uHbI MHAEKCA LMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akumit — KOp3vHy MHAeKca BTOPOro suwenoHa. B 6a3y pacueta Kaxaoro
OTPACc/NeBOro MHAEKCA BKJTHOYAOTCS aKLMU COOTBETCTBYHOLLEr0 CEKTOPA, BXOAALIME B COCTAB MHAEKCA aKLUMI LUIMPOKOro pbiHKaA.

UHpekc MMBB — MHHOBALIMM — MHAEKC aKLUUIA POCCUMCKUX KOMIMAHUIA cekTopa "PbIHOK MHHOBALMM U MHBECTULMI".

PernoHanbHble MHAEKCbI — WHAEKChI aKLWI, KOP3UHbI KOTOPbIX BK/IIOYAOT LieHHble Bymaru, fonylueHHble K TopraMm Ha MOCKOBCKOW
Bupxxe, otobpaHHble NoO MnokasaTensM AIMKBUAHOCTM U KanuTanusauun U Beaylwmx CBOK AEeATeNbHOCTb NPeuMMyLUeCTBEHHO B TOM WK
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy 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 ctommocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6/MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KOprnopaTvBHbIX obnuraumin MICEX CBI,
MHAekc MyHuUmMnanbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxkalolwme CUMTyaumio B pasfiMyHbIX
CerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6AnrauMoHHblE MHAEKCHI PACCUUTLIBAIOTCS OAHOBPEMEHHO MO TPEM MeToaMKkaM: «total
return», «clean price» u «gross price». [na 6a3 pacueta 06MMraLMOHHBLIX MHAEKCOB OCYLLECTB/SIETCS TaKXKE pacyeT rokasaTenen
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTPaXalolMe KOHBIOHKTYPY POCCUIMCKOro 6upxkeBoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans pboiHka PEMO ¢ akuusimm m pbiHka PEMO c obnuraumsmu. B pacyer
NMPUHMMAIOTCA CAENKWU, COBEepLUaeMble C aKUMsAMM, BKIOYEHHbIMKM B 6a3y pacyeTta MHpaekca MMBB, a Takxe caenku ¢ obnuraumsmum,
BKJTIOYEHHBIMU B JIOMG6apAHbIN cnncok baHka Poccumn. B 3aBUCMMOCTM OT CPOKOB MCMOHEHUS caenok PEMO, MCrnonb3yeMbix AJisl pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOpbI "overnight”, nHamkatopsl "1 Hepena" v "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid 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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Hacroswmi fokyMeHT 6bl1 MOArOTOBMEH M BbinywweH OTKPbITbIM aKLMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). Ecim HeT kakon-nnéo
OroBOpKM 06 MHOM, TO KOMMNaHUsS CYMTAETCS UCTOUHMKOM BCEN MH(OPMaLMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTE. [laHHasi UH(OpMaumMs NpeaoCcTaBnSeTCs NO COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He ABnseTcs, He (hopMUPYET 1 He AO0MKEH PacCMaTPUBATLCS B KAUYECTBE NPEAJSIOKEHUS UM XKe NPUraLLeHns ANns NpoAaXu UK y4acTus B MOAMNUCKE, UK Xe,
Kak nobyxaeHne K NpuobpeTeHMIO UK Xe K NOAMNMUCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK e (akT ero pacrpocTpaHeHUs He SBNSTCS
OCHOBaHMEM U Ha HUX Henb3si NosaraTbCsl B CBSA3M C KakKMM-NMB0 NpeanoXeHneM, JoOroBOpoM, 0653aTeNIbCTBOM WM e MHBECTULIMOHHBIM peLleHUEM, CBS3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIETC PEeKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdopMauus He siBnsiiach NpeaMETOM He3aBWCUMMOWM MpOBEpkU. B HEM Takke He COAepXWTCS Kakux-nmbo 3aBepeHui UM rapaHTui,
chopMyIMpoBaHHbIX UM NOAPa3yMeBaeMbIX U HUKTO He JO/KEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUS!, U3NTOXKEHHOTO 3AeCb. HUKTO 13
KoMnaHWu mnm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SML UK UX AMPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NpeacTaBUTENen He
NpMHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /I OHA B pe3ynbTaTe XanaTHOCTM WM Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOMN C
MCNOMb30BaHNEM 3TOTO AOKYMEHTA MU MHBIM 06pa30oM BO3HMKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHBIE B HACTOSLLUMIA JOKYMEHT 3asiBNIEHMS, 338 UCK/IIOUYEHWEM 3asiBNIEHWI 06 UCTOPUYECKUX daKTax, BKItoYasl,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALMMUCS K HaweMy (pUHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOTrHO3HLIE 3asIB/IEHUS BK/KOYAOT B CEOS M3BECTHbIE M HEM3BECTHbIE PUCKM, (HAKTOPbl HEOMPEAENEHHOCTU U UHble (AKTOPbI,
KOTOpble MOryT CTaTb MPUYMHOW TOTO, YTO HALUM HbIHELUHWE MoKa3aTesnu, AOCTVXKEHUS], CBEPLUEHUSI UMW e NPOU3BOACTBEHHbIE MoKasaTenu, 6y AyT CYLIECTBEHHO OT/INYaTLCs OT
TeX, KoTopble ChOpMyNMPOBaHbl MK NOAPA3YMEBAIOTCA NMOA 3TUMM MPOrHO3HBIMU 3asBNIEHUSIMU. [JaHHbIE MPOTHO3HbIE 3asiBNIEHUS OCHOBaHbl HA MHOFOUMCIEHHDBIX MPE3YMMLUMSAX
OTHOCMTENBbHO Hallel HbIHELWHEN M 6yayllen GU3HEC-CTpATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATbL CBOK AEATENbHOCTb B ByaylleM. BaxHelwmmMm daktopamu,
KOTOpble MOTYT MOBMUSATb Ha HaLM HbIHEWHMWE NOKA3aTEeNM, AOCTUXKEHUS], CBEPLUEHUS UK XXE NMPOU3BOACTBEHHbBIE NOKA3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TeX,
KoTOpble ChOpMYIMPOBaHbI MM NOAPA3YMEBAIOTCA STUMU MPOTHO3HLIMY 3asB/IEHUSMU SBASILOTCS, MOMUMO WMHbIX (DAKTOPOB, CrieaytoLume:

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

+  BOMATWILHOCTb (@) POCCMIACKOI 3KOHOMMKM U pbiHKA LieHHbIX 6yMar U (b) CEKTOpPOB C BbICOKMM YPOBHEM KOHKYpEHLMM, B KOTOPbIX KOMMaHus u ee aoyepHue obLiectsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  U3MeHeHus B () OTEUECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE U HANOroOBOM perynupoBaHun u (b) rocyAapCTBEHHbIX MPOrpaMMax, OTHOCALUMXCS K (MHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

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

*  CMOCOBHOCTb yCreBaTh 3a GbICTPLIMU U3MEHEHWUSIMU B HAy4YHO-TEXHUYECKOW Cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh pacluMpeHHble YHKLUMOHAbHBIE BO3MOXHOCTH,
KOTOpble MOMy sipHbl CPEAN KIIMEHTOB KOMMaHWUM U ee Jo4epHUX 06LLecTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHWSI HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PAaBHO Kak W NOAAEPXKa KOHKYPEHTOCMOCOBHOCTY;

*  CNocoBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB HA OTEYECTBEHHbIN PbIHOK U B 3apy6EXHbIX IOPUCANKLIMSX;

*  CNOCOBHOCTb YBENMUMBATH NpeasIoKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCAMKLMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6HOBNEHWIO UM MEPECMOTPY MPOrHO3HBIX

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



