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KomriosuntHeIe HHAEKCHI

3a Hegento ¢ 11 no 15 Hos6ps 2013r. poccuiAcKuia
PbIHOK  aKUWA  MPOAEMOHCTPUPOBAN  MOSIOXKUTENBHYIO
OMHaMWKY N0 MHAeKcaM MockoBcko Bupxun. WHaekc
MMBB noBbicuncs Ha 0,28% pao 1 493,79 nyHKTOB

WHaekc MMBB 1493,79 0,28% -2,47%  7,36% 7,76% (1 489,55 nyHkTOB Ha 8 HOs6ps 2013r.), AONNApOBbIif
WHaexc PTC 144424 0,64% -342% 8,79% 4,54% Vhaexc PTC Bbipoc Ha 0,64% [0 1 444,24 nyHkToB
WHaeKC FonyBbix (1 435,12 nyHkTOB Ha 8 HOsIGPs 2013r.).
unex 10 186,56 0,37% -2,33% 8,49% 7,04% Kypc ponnapa CLUA nMo OTHOWeEHWIO K pybmio 3a
0,95%.
WHaeKc BToporo Y Y npoLueaLwyo Heaento Bblpoc Ha 0,
3LIenoHa aeibe)l g S =iy S Ha c¢oHaoBOM pblHKe Habnwoaanocb noBbleHUe
WHAEKC WMpOKOro BONTATWILHOCTU:  POCCMCKMIA  MHAEKC BONATWILHOCTM
DbIHKA 105573 0,23% -2,47%  7,15%  7,08% nogpicuncs Ha 5,91% A0 22,59 nyHkTa (21,33 nyHkTa Ha 8
OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs) Hos6ps 2013r.). y
HedTb 1 ras 3479,86 0,00% -4,06%  8,39% 12,89% Ha npowepwen Hepene 4acTb KIOHEBbIX CEKTOPOB
3KOHOMWKM, NPEACTaBMEHHbIX Ha POCCMIMCKOM (DOHAOBOM
- 0f - 0, - of - o, !
3neKTp03HepreTV|vKa 972,55 -4,02% -9,80% -19,71% -40,81% DbIHKE, MOKA3a/N MONOXUTENbHYIO AMHAMMKY. JIMAEpOM
MoTpebuTensckmi 5995,63 -0,99% 1,69% 3,19% 31,22% PocTa cran (DVMHAHCOBBLIN  CEKTOP: MOBbLIWEHWE MO
EELY OTPac/eBOMY  WHAEKCY CcoCTaBuio  2,42%. Takke
TenekoMMyHMKaLmn 2425,63 -0,74% -2,40%  8,08% 19,79% cyulecTBeHHOE yBeSIMyeHne NMpOAEMOHCTPMPOBAN
MaLunHOCTpoeHue 1808,09 -0,41% -3,96% -3,38% -0,72% HEPTEXMMUYECKNIA CEKTOP M TPaHCMOPTHbIA CEKTOpbl —
®UHaHChI 5066,72 2,42% 1,28% 11,32% 14,71% WHoekc xuMum un  HedbTexmmmm BblpoCc Ha 1,69%, a
XMUAS 1 MHpekc  TpaHcnopTa npubasun B Bece  0,96%.
HedbTEXHMIA 6 283,77 1,69% 0,04% 1,21% -18,61% Hanbonbliee nageHue 6b1n0 OTMeYeHOo B
. . . ,, ON1EKTPO3HEPreTYECKOM cekTope - NHpekc
MeTannsl n gobblua 2 104,13 -3,05% -3,52% -1,44% -21,89% 371EKTPOSHEPreTUKN MOHM3NACS Ha 4,02%.
TpaHcropT 1218,06 0,96% 0,87%  3,90% 12,81% WNHoekc MMBB WHHOBaUMKM NOHM3UNACS Ha 4,39% [0
TemaTnyeckme MHAEKCHI 383,48 nyHkToB (401,08 nyHkTOB Ha 8 HOsI6Ps 2013r.).
NHpekc MMBB-10 3230,68 0,28% -1,11% 6,85% 1,60% NHaekc ronybbix uwek BbIpOC Ha 0,37% A0
10 186,56 nyHktoB (10 148,75 nyHkTOB Ha 8 HOA6pA
Minaexc 22,59 591% -4,16%  0,62% -17,04% 3013 ) Y ( > P
BonatunbHoOCTH .)-
WHaexc MMBB o o o . MHOoekc akuuit BTOPOro 3lUEefioHa MOHU3WACS Ha
WNHHoBaLMM 383,48 -4,39% -3,81% -13,90% -23,07% 5 540, po 2 942,08 nyHkToB (3 009,49 nyHKTOB Ha 8
WHaexc PTC Cvbups 426,96 -7,28% -9,70%  -6,90% -29,27% H0A6pst  2013r.).  VIHAeKC akumit  WMPOKOrO  pbiHKa
Kypc gonnapa (45 P®) npubaesun B Bece 0,23% w coctasun 1 055,73 nyHkTOB
e (i (1 053,26 nyHkTOB Ha 8 HOSI6pPs 2013r.).
USD / RUB 32,69 0,95% 1,31% -1,42% 3,03%
KJIHOYEBbIE CEKTOPbI KOMMNO3WUTHbIE MHAEKCbI
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94% -
° 97,0%
93% .
11.11 12.11 13.11 14.11 1511 96,5%
WHaekc MMBB Whaekc PTC 11.11 12.11 13.11 14.11 15.11
HedTb 1 ras MoTpe6. ToBapLI 1 TOProBnst — VHaexcPTC — WHaexc MMBS
MeTannbl 1 4o6bIva MalLUVMHOCT poeHmne —WHpexcronybbix puwek = /HAEKC BTOPOro 3WeNoHa
Xumms 1 HedbTexnmms DNeKTpo3HepreTnka VHBEKC LLMPOKOTO PbIHKa
DUHAHCbI TeﬂeKOMMyHVIKaLI,MVI
MHpexkc MMBB MHHOoBaLummn TpaHcnopt
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
WHp ekc PTC
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*n0o akuMAM, BXoAALWMM B 6a3v pacyeta nHaexkcos MMBE v PTC

BnnsiHMe akuui Ha MHA eKcbl, %
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BnmsiHne Ha UTorosoe
Ml'lﬂeI{Cbl 3a Hegesro BAusiHne, %
VlHAeKC MMBB +0,87% -0,59% +0,28%
WUHpekc PTC +1,08% -0,44% +0,64%

3a Hegento ¢ 11 no 15 Hosbps 2013r. poCCUACKUIA PbIHOK
aKUMIN  NPOAEMOHCTPMPOBAN MOSIOXKUTENbHYIO AWHAMWUKY MO
nHaekcam MockoBckoi Bupxun. MHaekc MMBB noBbicuncst Ha
0,28% po 1 493,79 nyHkToB (1 489,55 nyHKTOB Ha 8 HOS6PS
2013r.), ponnaposbii WMHaekc PTC Bblipoc Ha 0,64% po 1
444,24 nyHktoB (1 435,12 nyHKTOB Ha 8 Hos6ps 2013r.).

Mo cocTosHuio Ha KoHel Hepenn WHaekc MMBB 6bin Ha
2,47% Hwxe cBoero 3akpbiTus Mecauy Hasag (1 531,67
NyHKTOB Ha 15 okTa6ps 2013r.) n Haxoawnncs Ha 7,76% Bbilwe
aHanornyHoro nokasatens rog Hasag (1 386,25 nyHkToB Ha 15
Hos6ps 2012r.). UHaekc PTC 6bin Ha 3,42% HWxXe CBOEro
3akpbiTva Mecau Hasag (1 495,31 nyHkToB Ha 15 okTa6ps
2013r.) u Haxogunca Ha 4,54% Bblle aHanorMyHoro
nokasatenss rog Hasaa (1 381,58 nyHkToB Ha 15 HOs6ps
2012r.).

MoBbllieHne WHaekca PTC Ha npoweawein Hepene
COMpPOBOX/JaN0Cb MOBbILIEHNEM BONATUIBLHOCTU: Poccuiickuin
MHAEKC BonaTunbHOcT RTSVX nosbicuncs Ha 5,91%.

Hanbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
OKasano MoBblllEHNE LeH Ha 06blkHOoBeHHble akumn OAO
«CbepbaHk Poccum» (+0,26%), OAO «Ypankanuin» (+0,12%)
n OAO «HOBAT2K» (+0,10%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacyeTa nHaekcoB MockoBckol bupxxu, coctaBun 182,92
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 21 152,15 mnpa. pyb.

Mo utoram Hemenu 25 akuuii, Bxoaswmx B 6asy pacyeTta
MHaoekca MMBB, okasanu Ha ero AMHaMWKy MOoXKUTESIbHOe
Bosgenctene (+0,87%), 25 UeHHbIX 6yMar MOBAUSIN
oTpuuartensHoe (-0,59%).

Hambonbwwii Bknag B poct MHaekca MMBB no utoram
Hegenu BHECN LieHHble bymaru (uHaHcoB
(+0,34%) n xumnyeckoro npomussoactea (+0,12%).

Ha Hedrerasosbit  cektop  npuxoautcs  49,24%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpeamn ocTarnbHbIX
oTpacnein BbIAENsTCs uHaHCLl (BeC B uMHAekce 21,65%) u
TenekoMmyHukaumm (8,39%).

BnusiHwe u Bec ceKTopoB B
Brvsinve, % WHa ekce MMBB @ Bec
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0.6% 21,65%
%
0,3% 6,79% 49,24%

0,53% O /—\
0,0% O————3;41%
9 N4
2,18% @ 8,39%

-0,3% 6,98%

-0,6%

TpaHcnopT
3 nekT po-
SHepreT uka
XuMnyeckoe
npous-8o
Mot pe6.
ToBapbln
TOoproens
MeTannbiun
nobblua
Tenekommy -
HUKaLum
BaHk n

¢ vHaHCbI
HedTb
nras



MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepens ¢ 11 no 15 Hos6ps 2013r.
NHpexc rosybbix gpmuwex

WHA ekc rony6bix pmek

10 260 - Yo dn 3a Hegento ¢ 11 no 15 Hos6ps 2013r. UHaekc

10 210 - ﬂﬁm [:]1 4_' ronybbix ¢uweKk NPoAEMOHCTPUPOBAN MOMOXUTENbHYIO

10 160 _*+..,.&| dlﬁl l . OmCrte |[]'l'|:| AVHAMUKY.

10 110 - *Tﬂ.ﬁ' ||j_ *+I 4][Hj NHpekc ronybbix duwek nosbicunca Ha 0,37% pao

10 060 - 10 186,56 nyHkToB (10 148,75 nyHKTOB Ha 8 HOS6pPs
. 2013r.). Mo cocTosiHuo Ha KoHel, Hegenn WHpekc

10 010 rony6bix guwek 6bin Ha 2,33% HUXE CBOEro 3aKpbITUS

9960 - Mecaul Haszaa (10 429,26 nyHKToB Ha 15 okTa6ps 2013r.)
N Haxoauncs Ha 7,04% Bbllle aHanorM4yHOro nokasartens
roa Hasag (9 516,32 nyHkTOB Ha 15 Hos16ps 2012r.).

Mo wtoram Hepenn 9 u3 17 UeHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
OKa3a/in Ha ero AMHaMWKY MOSIOXWUTENbHOE BO3AENCTBUE

11.11.2013  12.11.2013  13.11.2013 14.11.2013  15.11.2013

*110 aKLMSAM U3 COCTABa MHAEKCA rony6bix huLuek (+0,73%), 8 akuuii noenusnm otpuuatenbHo (-0,36%).
Hanbonee nosuTMBHO Ha AauHamuke WHpaekca
BnunaHue akumnit Ha UHaekc rony6b|x duwek OTpa3nnocb noBbllleHne LeH
rony6uix puwex, % OBbIKHOBEHHbIX  aKuui OAO  «CbepbaHk  Poccum»,
SBER ! | BMSHME  KoTopblx  coctaBuno  +0,30%, wn OAO
URKA i i «Ypankanuit» (+0,13%).
NVTK | | Hanbonbliee HeratvBHOE BAUSIHWE HA AMHAMWUKY
MGNT | : WMHpekca ronybbix duiuek okasanm 0bbIKHOBEHHbIE aKLMK
LKOH | : OAQ «TaTHedTb» (-0,07%) M OAO «'MK «Hopunbckuii
HYDR | : Hukenb» (-0,05%).
SNGSP | |
RTKM | ! Ha HedTerasosbiii cektop npuxoantca 54,91%
SBERP | ! CyMMapHOM KanuTanusaumMm WHAeKca ronybbix uiuek.
TRNFP | ! Cpean ocCTanbHbIX OTpacnien BblAENSOTCH (UHAHCOBbIN
ROSN ! cektop (Bec B mHaekce 22,08%) u TenekoMMyHUKauuu
SNGS : (7,69%).
1 1
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GHKN | ; Becs | g
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0,2% 3,55% RTKM PoctenekoM, ao 2,26% 1,96%
) 7,06% SBER C6epbaHk Poccuu, ao 17,03%  14,79%
0,1% 0.99 O 54,91% SBERP C6epbaHk Poccum, an 1,32% 1,14%
,99%
o @ ° SNGS CypryTHedTeras, ao 3,98% 3,46%
o O ‘ SNGSP CypryTHedTeras, an 2,12% 1,84%
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NHAeKcChI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

WHA ekc BTOPOro 31lesioHa
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*M0 aKLUMsM 13 cocTaBa Maekca LMpOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

NKNC

RNHSP

RASP

GCHE

OGKB

TRCN

IRGZ

-0,3%

-0,2%

-0,1%

15.11

0,0% 0,1% 0,2%

BnusiHne akumii Ha MHA eKC LWMPOKOro pbiHKa, %

SBER
URKA
NVTK
MGNT
AFKS
TATN
MTLR

-0,1%

0,0%

0,1%

+0,36%

+0,86%

0,2%

BnmsiHne Ha
CHMmxeHune
MHﬂel{Cbl 3a Hegesro

"HHEKC BTOPOro 3LwieJioHa

-2,60%
-0,63%

0,3%

WUTorosoe
BnusHue, %

-2,24%
+0,23%

3a Hegento ¢ 11 no 15 Hosi6psa 2013r. UHAeKkc akumii
BTOPOro 3LWenioHa noHusunca Ha 2,24% po 2 942,08
nyHktoB (3 009,49 nyHkTOB Ha 8 Hos6ps 2013r.).
MHaekc akumin lwmpokoro pbiHka npubasun B Bece 0,23%
n coctasun 1 055,73 nyHkToB (1 053,26 NyHKTOB Ha 8
Hos16ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WMHAekc BToporo
awenoHa 6bi1 Ha 2,09% HWXxXe CBOEro 3aKpbiTUS MecsiL
Ha3ag (3 004,93 nyHkTOoB Ha 15 okTsA6ps 2013r.) u
Haxoauncs Ha 8,08% Hwxe aHanormyHoro nokasartens
roa Hazaa (3 200,67 nyHKTOB Ha 15 Hos6psa 2012r.).

NHaekc wmpokoro pbiHKa 6bln Ha 2,47% Huxe
CBOEro 3akpbITva Mecay Hasag (1 082,51 nyHkToB Ha 15
okT6pss  2013r.) u Haxoauncad Ha 7,08% Bbiwe
aHanorM4yHoro nokasartens rog Hasaa (985,93 nyHkTOB
Ha 15 Hoa6ps 2012r).

Mo ntoram Hepgenu 37 ueHHbIX Bymar, BXoAsWwMX B
6a3y pacuyeTa WMHaekca BTOPOro 3LwlefioHa, OKasanu Ha
€ro AVHaMmKKy oTpuuaTenbHoe Bosaeictaue (-2,60%), 11
akumi  noenmanm  nonoxutensHo (+0,36%). LeHbl 2
LeHHbIX bymar He U3MeHUNUCh.

Hanbonbliee HeraTMBHOE BNWSIHUE HA AWMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
aKumm OAO «MpKyTCKaHEpro» (-0,30%) n
OAO «TpaHcKoHTelHep» (-0,24%).

Havbonee mno3utMBHO Ha AvHaMuke WHaekca
LUIMPOKOr0 PblHKA OTPa3wuCa pPoCT LeH OObIKHOBEHHbIX
akumii OAO «C6epbaHk Poccumn» (+0,26%) u OAO
«Ypankanuin» (+0,11%).

Hanbonblumin Bknag B nageHue MHAekca BTOpOro
3lleNnoHa Mo WToraMm Heaenu BHeCnM UeHHble 6Gymaru
notpebutenbckoro cektopa (-0,39%) w TpaHcnopTa
(-0,35%).

Ha anektposHepretnky  npuxogutca  28,41%
CyMMapHOM KanuTanusaumu MHaekca BTOPOro sLienoHa.
Cpeau OCTanbHbIX oTpacnei BbIAENSIOTCS
noTpebuTtenbckuin cektop (Bec B MHAekce 18,17%) wu
HedTb 1 ra3 (11,85%).

BnusiHne n Bec ceKTopoB B Be
C
Bnvsanne ViHA eKce BTOPOrO 3LIe/I0Ha @
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1,49%  6,90% 0 __11,85%
0,0% ro—& .
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2,97% O
0,
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-1,0%
-1,5%
0] a2} ©
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HNHpgexc MMBb-10
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WU3meHeHue 3a nepuoa

15112013 [ wenern | _mecns | aspron | ron

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumin

RGBI 134,02 -0,64% -0,49% -0,78% -0,40%
RGBI-tr 323,61 -0,49% 0,11% 1,04% 7,00%
[oxoaHocTb 7,18% 10 6.n. -3 6.n. 8 6.n. 4 6.n.
HHAeKcs! KopropaTnBHbIX o6Imraymsi

MICEXCBICP 93,41 -0,05% -0,07% 0,07% 1,21%
MICEXCBITR 241,67 0,10% 0,61% 2,03% 9,57%
[oxoaHocTb 7,50 16.n. -16 6.n. -346.n. -1416.n.
HHAeKcsI MyHHUNMA/IbHBIX 06/IMraymi

MICEXMBICP 97,21 -0,08% -0,24% -0,28% 0,63%
MICEXMBITR 177,94 0,07% 0,49% 1,61% 8,29%
[oxoaHocTb 7,86% 4 6.n. 20 6.n. 11 6.n. -54 6.n.
KoHcepBaTUBHbI 1612,58 0,07% 0,59% 1,92% 8,29%
CHanaHCMpOBaHHbI 1 409,80 0,12% 0,43% 2,15% 6,71%
ArpeccuBHbIN 1217,13 0,20% 0,23% 2,46% 5,72%
HNuankaropel crasok PEI1O no akynsam

OBepHanT 6,10% 18 6.n. -15 6.n. -8 6.n. -3 6.n.
1 Hepens 6,61% -5 6.n. 107 6.n. 7 6.n. 78 6.n.
2 Hepenv 6,61% 0 6.n. -10 6.n. -9 6.n. -88 6.n.
HUHankaropsi ctaBok PEI1O no ob6smraynam

OBepHanT 6,13% 18 6.n. -12 6.n. -10 6.n. -27 6.n.
1 Hepens 6,28% -59 6.n. 256.n. -15 6.n. 12 6.n.
2 Hepjenu 6,88% 12 6.n. -24 6.n. 25 6.n. 123 6.n.

AMHEMMKE MHAOEKCOB COBOKYNMHbLIX LeH
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Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBoOKyMHbIN aoxoa) cHusmncsa Ha 0,49% no 323,61
nyHkToB (325,20 Ha 08 Hosi6pst 2013 r.). Mpwn 3ToM
CcpeaHeB3BelLLeHHas [OXOAHOCTb obnuraumi,
BXOAAWMX B 6a3y pacyeTa nHaekca, Bbipocna Ha 10
6a3nCHbIX NYHKTOB U cocTaBuna 7,18%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
NONIOXUTENbHYIO AWHaMUKY U coctasun 177,94
nyHKTOB, pocT Ha 0,07% (177,81 Ha 08 Hoa6ps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOrO [0X0Aa,
MICEXCBITR Bblpoc Ha 0,10% u coctasun 241,67
MyHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,07% 3a Heaento, arpeccuBHas
cTpaTerns — Ha 0,20% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMenunace ¢ 5,95% po
6,13% (poct Ha 18 6asucHbix nyHkTOB). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,10%.

[oxoaHOCTb K norawweHnto o6mMrauni, BKIHYEHHbIX
B MHAEKChI
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3a Hepgeno ¢ 11 no 15 Hos6ps 2013r. obbem
TOProB MPOU3BOAHBIMU MHCTPYMEHTAMU Ha WHAEKCHbI Ha
MockoBckoW bupye coctaBun 544,44 mnpa. pybnei nam
5,80 MJIH. KOHTPaAKTOB.

Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06beM TOProB MO 3TOMY KOHTPaKTy Ha MpOLLSION Heaene
coctaBun 418,25 wmnpa. pybneit wam 4,47 MAH.
KOHTPAKTOB.

®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
npenMyLLecTBEHHO Toprosanucb B 63kBopaaummn. MHaekc
PTC 3a Hegmenwo npubasun B Bece 0,64%, npu 3TOM
[eKkabpbCKMe M MapTOBCKME (PbloYepChbl NOAOPOXKAIN Ha
0,75% v Ha 0,76% COOTBETCTBEHHO.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento
ynan Ha 8,52%.

O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npowefwein Hepene 2,52
MApA. pybnen nnm 16,84 ThiC. KOHTPAKTOB. 3a Heaenio
6610  OTMEYEHO YyMeHblueHne obbemMa  OTKPbITbIX
nosuuMii B KOHTpakTax no ¢btoyepcy Ha UHaekc MMBB
Ha 4,32%.

O6vemM TOproB onuuMoHamum Ha WHpekc PTC
COCTaBWN Ha npounoi Hegene 123,64 mnpa. pyénen nnm
1,32 MAH. KOHTpakToB. O6bLEM OTKPbITHIX MO3MLMINA
coctaBun 138,21 wmnpa. pyébne wunm 1,52 MAH.
KOHTPakTOB. [lpy 3TOM Ha [0  OMNUMOHOB MNyT
npuxogunocb  69,47%  OTKPLITOrO  WHTEpeca Mo
onuMoHaM.  HambonbluMin  OTKPbLITLIM  MHTEpEC Mo
onuuMoHaM Konn 6bln cocpeaoToyeH Ha cTpaiike 155 000,
MaKCMMyM MO OnuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
135 000.

3a npoweawyl Heaeno MOHMXKeHMe obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 32,12%.

OTKpbITbIE NO3ULUKN B KBapTaJibHbIX
onuunoHax RTS-12.13 no crpaiikaM, MJiH.py®6.
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. ViHAEKCh! akumMii OTHOCATCS K TUMNY B3BELLUEHHBIX MO KanuTanusaumm hoHA0BLIX MHAEKCOB. B ocHOBe Mx hopMysbl 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 POCCUICKOro (hOHAOBOrO pblHKA, BKtoyatowme 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 - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanMTanM3auuMn WHAEKChbl Haumbonee NUKBUAHbLIX AKUMA POCCUMCKUX
SMUTEHTOB, 3KOHOMMYECKAs! AESTENIbHOCTb KOTOPbIX OTHOCUTCSt K COOTBETCTBYIOLLMM CEKTOPaM 3KOHOMMKM, AOMYLLEHHbIX K 0BpaLLeHuio
Ha Bupxe 1 BK/OYEHHbIX B 6a3y pacyeTa nHaekca LLMpokoro pbiHka. MeToankoi nNpeaycMOTPEH pacyeT MHAEKCOB MO AEBATU OTPacnsM
3KOHOMMKM:

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

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC akUuMii TENEKOMMYHUKALIMOHHbBIX KOMMAHWI

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) - nHAEKC akuMit TPaHCMOPTHbLIX KOMMAHUI

PacueT 3HaueHWi OTpacieBbIX MHAEKCOB MPOM3BOAMTCS B pybnsx u B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybneBoi mMcTopum»
3HAYeHWU WHAEKCOB WCMOJb3YETCS «UCTOPUS» 3HAYEHWM OTpacieBblX WMHAEKCOB MMBB, a «BaflOTHOM MUCTOpPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

MHpaekc rony6bix duulek SBASETCS UHANKATOPOM pbiHKa Hanbonee NIMKBUAHBIX akUMi POCCMIACKMX KOMMAHWM MM Tak Ha3blBaeMbIX
«rony6bix cuwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWM LIEH CAENOK C akumsMm 15-Tn Hambornee NMKBUAHBIX SMUTEHTOB POCCUIACKOIO
(hoHA0BOrO pbiHKa. PacyeT uHAekca BeAeTCS Ha OCHOBAHUM LieH akKUUM, BbIpaXKEHHbIX B pybasix.

UHpekc MMBB10 - npeactaBnseTr cobol LEHOBOWM, HEB3BELIEHHbIM MHAEKC, PacCUMUTLIBAEMBbIA Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NMKBUAHBLIX aKLUMM, AOMYLEHHbIX K O6palleHuto Ha 6upxe. WMHAEKC OTpaXKaeT MnpupoCcT CTOMMOCTY
nopTcens, cocrosulero n3 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OJJMHAKOBHI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAMKATOP, KOTOPbIV XapaKTepU3yeT AMHAMUKY LEH aKUMii SMUTEHTOB, CO CPEAHMM W HAYasibHbIM
YPOBHEM KanuTanu3aumu. B cocTtaB mHAekca BxoasT 50 akuwid, cneaylowmx 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 akuuii LUMPOKOro pblHKa - UWHAMKaTOp, BKAtovatowmit TOM 100 LeHHbIX 6yMar, 0TO6paHHbIX Ha OCHOBaHUM KPUTEPUEB
NUKBMAHOCTM, KanuTanu3auuMm W OO0NM aKuuidi, Haxodsuimecs B cBoboaHoM obpalueHun (free-float) m aBnsietcs ocHosoit ansi
copMupoBaHus 6a3 pacueTa OCTasbHbIX 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
0TPaCc/NeBOro MHAEKCA BKIHOYAKOTCS aKLMM COOTBETCTBYIOLLEr0 CEKTOPA, BXOAsLIME B COCTaB MHAEKCa akuMit LWMPOKOrO pbIHKa.

AL

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

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraMm Ha MOCKOBCKOM
Bupxe, oTobpaHHble NO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BedylmX CBOK AeSTeSNIbHOCTb MPEeUMYLLECTBEHHO B TOM WAW
MHOM cheaepanbHOM OKpyre. Ha CeroaHsILWHWIM AeHb AOCTYMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cnbupb.

POCCMACKMIA MHAEKC BOJIAaTUJIBHOCTU — WHAMKATOP CPOYHOIO PbiHKA, KOTOPbLIM PACCUMTHLIBAETCS HAa OCHOBE BONATWUIIBHOCTM LEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctoMmocTn npumensieTcss dopmyna braka-LUoyn3sa.

O6nMrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KoprnopaTuBHbIX obnuraumi MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CerMeHTax poCCUICKOro 06NraLUMOHHOrO pbiHka. O6AMUrauMoHHbIE MHAEKCHI PacCUMUTBLIBAIOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» n «gross price». [ns 6a3 pacdeTa 06MMraLUMOHHBLIX MHAEKCOB OCYLLIECTBMSIETCS TaKKe pacyeT rnokasaTenei
Aopauny 1 IOXOAHOCTU K NOralleHuio.

UnaukaTopbl ctaBok PEMO - pacueTHble nokasaTenu, OTpaXalolme KOHBIOHKTYpY poccuickoro 6upxkeBoro pbiHka PEMO. Pacuer
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,
BKJIIOHMEHHBIMU B TOMb6apaHbIi cnncok baHka Poccuun. B 3aBUCMMOCTM OT CPOKOB UCMonHeHus caenok PEMO, ucnonb3yeMbix Aist 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


http://www.rts.ru/ru/index/rtsi/
mailto: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
OroBOpPKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MH(OPMALMK, M3MTOXKEHHOW B HACTOSIWEM AOKyMeHTe. [laHHas MH(OopMaUms NpeaoCcTaBnseTcst Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYyeT 1 He AO/MKEH PAacCMaTpPUBATLCSA B KAYECTBE MPEASIOXEHUS UK XXe NPUrMaeHns Ans NpoAaXU UK y4acTusi B NOAMUCKE, 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 Henb3si NoslaraTbCs B CBA3W C KakKMM-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 siBnsiiach NpeaMeTOM HEe3aBMCMMOM MpOBepkU. B HEM Takke He COAepXMTCA Kakux-nvMbo 3aBepeHui UM rapaHTui,
chopMyIMpoBaHHbIX MW NOAPa3yMeBaEMbIX U HUKTO He [O/HKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHWu mnm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SML UK UX AMPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NpeacTaBUTENen He
NPpMHUMAET 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 BKIIOUEHHBIE B HACTOSLLUMIA AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBEHUSIMM, OTHOCALMMUCS K HaweMy (UHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BK/IIOYAOT B CEGS W3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbI HEOMPEAENEHHOCTU M WHblE (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 MW NOAPA3yMEBAIOTCA NOA 3TUMM MPOrHO3HbIMU 3asiBNEHUAMM. [aHHble NPOrHO3HbIE 3asiBNIEHWSI OCHOBaHbI HAa MHOTOYMCIIEHHbIX MPE3yMMLMAX
OTHOCUTENBHO Hallel HbIHELWHEN W Byayulen BU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOKD AEATENbHOCTb B ByAylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMMSATb Ha HalM HbIHELIHWE MOKa3aTenm, AOCTUXKEHUS, CBEPLUEHUS WU XKE NPOM3BOACTBEHHbIE MOKa3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TEX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

. BOCMPUATUE PbIHOYHbLIX YCNYr, NPeAoCTaBisAeMbIX KoMnaHwuen u ee AoYepHnUMn 06LL|€CTBaMVI;

. BOMIATUILHOCTL (@) POCCWIACKOM 3KOHOMMKM M PbiHKa LEHHbIX ByMar u (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHWsi W ee aodepHue obliecTsa
OCYLLIECTB/ISIOT CBOIO [1EATENBHOCTb;

. 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 HOBbLIX MFPOKOB 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;

. CMOCOBHOCTbL COXPaHSATL NPEeMCTBEHHOCTb NPOLIECCa BHEAPEHNS HOBbIX KOHKYPEHTHbIX NMPOAYKTOB M YC/yT, PaBHO Kak U NoaAepyKa KOHKYpPEeHTOCMOCO6HOCTH;

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

. CMOco6HOCTb YBENNUMBATL NPEASIOKEHUE 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 CBA3N C U3MEHEHWAMM Halunx O)KVI,QaHVIl‘/'I, UNn nepeMeH B YCIOBMAX Uan obcrosTenbcTBax, Ha KOTOPbIX OCHOBaHbl 3TWU MPOrHO3HbIE
3adaBneHus.



