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Hepens ¢ 16 no 20 aexabps 2013r.

KomriosntHeIe HHAEKCHI

3a Hegeno ¢ 16 no 20 aekabpst 2013r. poccuiAcKuia
PbIHOK  aKUM  MPOAEMOHCTPUPOBAN  MOJIOXKUTENBHYIO
OMHaMWKY N0 MHAeKcaM MockoBcko Bupxun. WHaekc
MMBBb noBbicuncs Ha 3,06% ao 1 497,23 nyHKTOB

MHaekc MMBB 149723 3,06% -0,75%  1,39% 0,61% (1 452,76 nyHkTOB Ha 13 Aekabps 2013r.), AoNNapoBbIn
WHpexc PTC 142991 2,73% -1,19% -2,26% -6,47% ViHAekc PTC Bbipoc Ha 2,73% Ao 1 429,91 nyHkToB
WHaeKC FonyBbix (1 391,85 nyHkToB Ha 13 paekabps 2013r.).
unex 10 158,35 3,19% -1,26% 1,42% -0,23% Kypc ponnapa CLUA nMo OTHOWeEHWIO K pybmio 3a
0,61%.
WHaeKc BToporo . . 1 npoLleawyo Heaento Belpoc Ha 0,
sSwenoHa Al slovd sleny ooy e Ha ¢oHOOBOM pblHKE Habno4anoch MOHWKEHWE
MHAEKC LMpOoKoro BOMATW/IBHOCTU:  POCCUMMCKMN  MHAEKC BONMATWUIBHOCTY
DbIHKA 1058,73 3,04% -0,71%  1,37% 0,35% nonusuncs Ha 26,16% A0 16,26 nyHkTa (22,02 MyHKTa Ha
OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs) 13 pexabps 2013r.). y
HedTb 1 ras 3470,02 2,87% -0,92%  0,22%  4,70% Ha npoweawen Hepene GOMbLIMHCTBO KINOYEBbIX
CEKTOPOB 3KOHOMMKW, MpPeACTaBEHHbIX HAa POCCUACKOM
0, 0, - 0, - 0,
3neKTp03HepreTlea 1026,53 4,53% 6,15% -10,38% -40,38% (DOHIOBOM pbIHKE, NOKA3a/M MOMOKUTENbHYIO AMHAMMKY.
MoTpebuTenbckmii 6 195,61 -0,27% 1,66% 7,77% 23,20% Jlngepom pocta cTan Hed)TEXMMMHeCKMVI CEKTOp.
EELY NOBbILLEHME MO OTPACIEBOMY MHAEKCY COCTaBMNIO 5,62%.
TenekommyHukaumm 2 369,83 0,15% -0,58%  3,14% 12,46% Taroke CyLIECTBEHHOE YyBENMYEHWE NPOAEMOHCTPUPOBany
MalumHocTpoeHue 1867,33 0,32% 3,30% -2,85% -3,37% O3NEKTPOIHEPreTUYeCKUn U (UHAHCOBLIN CEKTOpbl —
MDUHAHCI 5288,34 3,98% 2,45% 11,62% 17,08% NHAOeKc aneKTposHepreTnkn Bolpoc Ha 4,53%, a WHaekc
XMUAS 1 ¢uHaHcoB npubaBun B Bece 3,98%. [lageHne 6bino
6 531,02 562% 547%  3,42% -17,52% oTMeyeHO B notpebutenbckoM cektope — WHAaekc
HedTeEXMMMNS 0
M Soiia 919250 364% 047%  -2.18% -25.03% notpebuTenbckoro cektopa noHmauncsa Ha 0,27%.
eTansibl n Ao ’ ’ ’ Y &9y
A NHpekc MMBB WHHOBaumu noHmsmncsa Ha 0,90% po
TpaHcropT 1326,19 1,29% 7,04%  7,67% 20,76% 359,06 nyHkToB (362,32 nyHKTOB Ha 13 fekabpsa 2013r.).

Temarnyeckmne nHAEKCHI

NHpekc ronybbix duwek Bblpoc Ha 3,19% pgo

WHaekc MMBB-10 3271,77 4,14% 0,54%  2,21% -5,12% 10 158,35 nyHktoB (9 844,75 nyHKTOB Ha 13 Aekabps
WNHaexc 2013r.).
16,26-26,16%-25,85% -30,66% -20,99% o
BonatunbHocTu MHOekC akuuii BTOPOro 3lUe/ioHa MOBbLICUMAICA Ha
WUHaekc MMBB 2,12% po 3 089,49 nyHktoB (3 025,39 nyHkTOB Ha 13
WNHHOBaLMN 359,06 -0,90% -4,58% -12,88% -28,22% aekabps  2013r.). MHAEKC aKuuid  LWMPOKOro  pblHKa
Wraekc PTC Cubupb 44346 2,90% 2,58% -550% -30,41% NPvbasun B Bece 3,04% u coctaBun 1 058,73 nyHKTOB
Kypc aonnapa (L5 P®) (1 027,53 nyHkTOB Ha 13 aekabps 2013r.).
USD / RUB 32,95 0,61% 1,05% 4,32% 7,13%
KJIFOUEBbBIE CEKTOPbI KOMMNO3WUTHBLIE MHAEKChI
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HedTb v ras MoTpeb. ToBapbI ¥ TOProBAs —WHpexcPTC — MHpexcMMBb
MeTannbl 1 4o6bIva MalLUVMHOCT poeHmne —WHpexcronybbix puwek = /HAEKC BTOPOro 3WeNoHa
Xumms 1 HedbTexnmms DNeKTpo3HepreTnka VHAEKC LLIMPOKOTO PbIHKA
DUHAHCbI TeJ'IeKOMMyHVIKaLIMVI
MHpekc MMBB MHHOBauumn TpaHcnopt
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OcHoBHbIe nHgexcbl MockoBckou bupixn — MMBB n PTC
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BnusiHMe akuuii Ha uHAa eKcbl, %

SBER

LKOH

ROSN

URKA

MGNT
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-0,2%

BnmsiHne Ha
CHMxeHune
Ml'lﬂeI{Cbl 3a Hegesro

VIHAeKc MMBbB +3,29% -0,23%
+3,03% -0,30%
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+3,06%
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3a Hepento ¢ 16 no 20 pekabps 2013r. poccuickuii
PbIHOK aKLMI NPOAEMOHCTPUPOBAN MOSIOXUTENbHYIO AMHAMUKY
no uHaekcam MockoBckol Bupxu. MHaekc MMBBE noBbicuicst
Ha 3,06% po 1 497,23 nyHktoB (1 452,76 nyHKTOB Ha 13
nekabps 2013r.), gonnaposbiii MHaekc PTC Bbipoc Ha 2,73%
fo 1 429,91 nyuktoB (1 391,85 nyHkTOoB Ha 13 pekabps
2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
0,75% Hwxe cBoero 3akpbiTua Mecay Haszag (1 508,52
nyHkToB Ha 20 Hosi6psa 2013r.) u Haxoamnca Ha 0,61% Bbiwe
aHanNornM4Horo nokasartens roa Hasaz (1 488,22 nyHkToB Ha 20
fekabps 2012r.). UHpekc PTC 6bin Ha 1,19% Huxke cBoero
3aKpblTUa Mecsuy Hasag (1 447,20 nyHkToB Ha 20 Hosi6psi
2013r.) n Haxogunca Ha 6,47% HWXKe aHanormyHoro
nokasartens rop Hasag (1 528,89 nyHktoB Ha 20 pekabps
2012r.).

MoBbllweHne WHaekca PTC Ha npolueawen Hepene
COMpPOBOXAaN0Ch MOHVM)KEHMEM BONMATUNBHOCTM: PoCCUACKUIA
MHAEKC BoNaTunbHOCTM RTSVX noHu3uncs Ha 26,16%.

Hanbonbluee no3utuBHoe BnusHWMe Ha WHaekc MMBB
OKa3aso MOBbIlIEHNE LEeH Ha O6blKHOBEHHble akuuu OAO
«lasnpom» (+0,87%), OAO «CbepbaHk Poccum» (+0,46%) n
OAO «JTYKOW/T» (+0,23%).

O6beM TOproB LEHHbIMM OyMaramu, BKIIOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 191,54
mMnpa. pyb., a KanuTanu3auus akuui, BXOAAWMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 21 230,73 mnpa. pyb.

Mo utoram Heaenu 34 13 52 akuuii, BXOASLMUX B CTapyto
n HoBylo 6asy pacyeta WMHpaekca MMBbB, okaszanu Ha ero
OVMHaMUKy MoONoXuTenbHoe Bo3gelcteume (+3,29%), 18
LeHHbIX 6ymar nosnusinu otpuuatensHo (-0,23%).

Hamnbonbwwuii Bknag B poct MHaekca MMBB no utoram
Heagenn BHECAM UeHHble 6ymarn HedTn u rasa (+1,63%) wu
¢urHaHcoB (+0,79%).

Ha HedTterazoBbin cektop  npuxoautcs  48,40%
cyMMapHoi kanuTtanu3auum NHaekca MMBBE. Cpeamn ocTasnbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B uMHAekce 21,49%) u
meTannyprus (8,21%).

BnusiHue m BecC CEeKTOpoB B
Bnusnve, % WHp exce MMBB © Bec
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Hepens ¢ 16 no 20 aexabps 2013r.
NHpexc rosybbix gpmuwex

WHA exc rosty 6bix yuex

10 250 - Yo dn _t' 3a Hepeno ¢ 16 no 20 pekabps 2013r. WHaekc

10 180 - L - rony6bix ULLIeK NPOAEMOHCTPUPOBAN MONOXUTENBHYIO

10 110 - E]:.F-"' 'I""'T'lj'] st AVHAMUKY.

10 040 1 " J_DD‘*"'*""*"'DD NHpekc ronybbix duiek nosbicuncs Ha 3,19% Ao
9970 - =0 T 10 158,35 nyHkTOB (9 844,75 NyHKTOB Ha 13 fekabps
9900 - ég-*_'_n 2013r.). Mo cocToaHMiO Ha KoHel Heaenn WHaekc
9830 A rony6bix duliek 6bin Ha 1,26% HKe CBOEro 3aKpbiTus
9760 - Mecaul Hasag (10 288,15 nyHkToB Ha 20 Hos6ps 2013r.)

n Haxoauncs Ha 0,23% HwXe aHanorMyHoOro nokasartens
roa Ha3zag (10 181,86 nyHkToB Ha 20 aekabpsi 2012r.).

Mo wrtoram Hegenu, 15 u3 18 wueHHbIX OymMar,
BXOASAWMX B CTapyld M HoBylo 6a3y pacyeTa MHaekca
ronybbix  QuIIEeK, OKa3ann Ha €ero  AWHAMUKY

16.12.2013 17.12.2013  18.12.2013  19.12.2013  20.12.2013 N o
X110 aKLWSM M3 COCTaBa MHAEKCA rony6bix huluek nonoxuTenbHoe Bo3genctene (+3,30%), 3 akuuu
nosnuanu otpuuatencHo (-0,11%).

BnusHue akuuii Ha UHaekC Hanbonee no3MTUBHO Ha onHamuke WHaekca
rony6uix puwex, % ronybbix  GUWEK  OTPasUioCh  MOBbILEHME  LIEH

GAZP | | OObIKHOBEHHbIX  akumini  OAO  «lasnpoM», BAUsiHWE
SBER i . i KOTOpbIX cocTaBuno 1,02%, n OAO «CbepbaHk Poccum»
LKOH ! ! ! (+0,53%).
gpﬂ i i i Hanbonbliee HeraTvBHOE BAUSIHWE HA AWHAMWUKY
VTBR | ! ! WHpekca ronybbix duiiek okasanu 06bIKHOBEHHbIE aKLmmn
URKA | ! ! OAO «Marnut» (-0,08%) w©n OAO «HOBAT2K»
SNGS ! | : ! (-0,02%).
AF KSE E E E Ha HedTerasosbii cektop npuxoantcad 53,93%
SNGSP ! ! ! CYMMapHO#l KanuTanusaumu vHpekca ronybbix (uLiex.
MTSS ! ! ! Cpeau ocTanbHbIX OTpaciel BblAeNsoTCs (UMHAHCOBBIN
TATN | | | | cekTop (Bec B mHaekce 23,75%) n TenekoMMyHuKauuu
s - o
SBERP | | | :
TRNFP | | | :
NVTK : : : : Bec B
MGNT | I I I Whpexce | BeCB

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-02% 00% 02% 04% 0,6% 08% 1,0% 1,2%

K EENAER ) ol | BT GAZP la3npom, ao 16,90%  14,63%
0oJIn4YecTBo o
15 3 0 18 GMKN :';"Ifer:p:(’)‘bc"““ 435%  3,77%
+3,30% -0,11% 0% +3,19% o
LKOH JIYKOWTJ1, ao 15,29% 13,23%
BnusaHne u Bec CEKTOpOoB B MGNT M 7 100/ 6 140/
Bnvanve,% WHp ekce rony6bix miuek @ Bec arH1T, ao ’ 0 /i o
2,5% MTSS MTC, ao 5,60% 4,85%
53,93%
NVTK HOBAT3K, ao 5,59% 4,84%
2.0% ROSN PocHedTh, a0 529%  4,58%
1,5% RTKM Poctenekom, ao 1,58% 1,36%
SBER C6epbaHnk Poccuun, ao 15,75% 13,64%
1,0% ‘ 23,75% SBERP C6epbaHk Poccum, an 1,20% 1,04%
SNGS CypryTHedrTeras, ao 3,88% 3,36%
05% | 3690 435%
‘ . m SNGSP CypryTHedrTeras, an 2,25% 1,94%
7,10%
' TaTHedTb
0,0% 0, 0,
’ @) 7,18% TATN um.B.[.LLalwnHa, ao 2B ke
0,5% TRNFP  AK TpaHcHedTb, an 2,26%  1,96%
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HUHaeKchI WnpokKoro ppiHKa M BTOPOIo 3LE/IOHa

WHA exc WMpoKoro pbiHka
r 1067

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

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %
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-0,3% -0,2% -0,1% 0,0% 0,1% 0,2% 0,3% 0,4% 0,5% 0,6% 0,7%

BnusiHne akumii Ha MHA eKC LWMPOKOro pbiHKa, %

SBER
LKOH
ROSN
GMKN
MFON
MGNT

-0,2%

0,0% 0,2% 0,4% 0,6% 0,8% 1,0%

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

MHAeKC BTOPOro 3wesIoHa +2,85% -0,73% +2,12%

3a Hegento ¢ 16 no 20 pekabps 2013r. UHpekc
aKUMiA BTOPOro 3lUefioHa noBbicuics Ha 2,12% no
73 089,49 nyHktoB (3 025,39 nyHkTOB Ha 13 pekabps
2013r.). MHAeKkc akumii WMPOKOro pbiHKa npubaBun B
Bece 3,04% wun coctaeun 1 058,73 nyHktoB (1 027,53
NyHKTOB Ha 13 aekabps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
awenoHa 6bi1 Ha 4,08% Bbille CBOEro 3aKpbITUSI MecsiL
Ha3ag (2 968,44 nyHkToB Ha 20 Hosibps 2013r.) u
Haxoauncs Ha 7,60% Hwxe aHanornmyHoro nokasartens
roa Hazaa (3 343,44 nyHkToB Ha 20 aekabps 2012r.).

WHpekc wmpokoro pbiHka 6bin Ha 0,71% Huxe
CBOEro 3akpbITva Mecay Hasag (1 066,25 nyHkToB Ha 20
Hosibps  2013r.) wn Haxoguncs Ha 0,35% Bblwe
aHanornyHoro nokasatens roa Hasag (1 055,06 nyHkToB
Ha 20 gekabps 2012r).

Mo wtoram Hepenn 38 M3 54 UeHHbIX OyMar,
BXOASAWMX B CTapylo M HoBylo 6a3y pacyeta MHaekca
BTOPOro  3lIeNOHa, OKasanu Ha ero  AUHaMUKY
nonoxutensHoe Bo3genctene (+2,85%), 16 akuun
nosnusinu otpuuatensHo (-0,73%).

Hanbonbluee nO3UTUBHOE BAUSIHWE HA [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akumm  «Kyinbblwesasor» (+0,25%) n OAO «AKpPOH»
(+0,19%).

Hanbonee no3utuBHO Ha AuvHamuke WHaekca
LUMPOKOr0 PblHKA OTPAa3wuICa pPoCT LeH OObIKHOBEHHbIX
akumii OAO «lasnpom» (+0,87%) n OAO «C6epbaHk
Poccun» (4+0,46%).

Hanbonblumin Bknag B poct WMHaekca BTOpoOro
3lleNnoHa Mo WToraMm Heaenu BHeCnM UeHHble 6Gymaru
XnMmu4yeckoro npomssoactea (+1,15%) u crpoutenscTea
(+0,56%).

Ha anektposHepretnky  npuxogutca  32,97%
CyMMapHOM KanuTanusaumu MHaekca BTOPOro sLienoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSAIOTCA
noTpebuTenbckuii cektop (Bec B uHaekce 17,49%) wu
XMMUYeckoe Npom3sBoacTeo (16,44%).

BnusiHWE M BeC CEKTOPOB B @Bec
Brvnne VHAeKce BTOPOro 3LIeNoHa
1,5%
’ 16,44%
1,0% I
4,50%
0,5%
0, 2,63%
0,18% 2'12./0 ’ 17,49% 32:97%
0,0% © O
1,42% 5,84%
4,44% 11,97%
-0,5%
m Q ©
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HNHpgexc MMBb-10

UHpekc MMBB-10 MpupocT ueH akuwiiB UHa ekce MMBB-10, %
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HosiroBos peIHOK

3HaueHue U3meHeHMe 3a nepuon

HHAeKcyl rocyaapcTBeHHbIX 06/1Mraumni
RGBI 133,19 -0,02%
RGBI-tr 323,79 0,12%
[oxoaHocTb 7,44% 0 6.n.

-0,45%
0,13%
23 6.n.

-2,08%
-0,32%
42 6.n.

-3,50%
3,71%
84 6.n.

HHAeKcsI KopriopaTHBHbIX 06/IMraymi
MICEXCBICP 93,01 -0,08% -0,40% -0,36% 0,39%
MICEXCBITR 242,44 0,13% 0,24% 1,63% 8,63%
[oxoaHocTb 7,62% 36.n. 11 6.n. -196.n. -1146.n.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni
MICEXMBICP 96,77 -0,02% -0,43% -0,68% 0,02%
MICEXMBITR 177,96 0,13% -0,08% 0,97% 7,51%
[JoxoaHocTb 8,03% -16.n. 17 6.n. 33 6.n. -28 6.1.
KoHcepBaTUBHbIi 1617,80 -0,17% 0,28% 1,49% 7,75%
CHanaHCMpOBaHHbI 1 407,59 -0,59% -0,17% 1,09% 4,84%
ArpeccuBHbIN 1 208,01 -1,10% -0,72% 0,61% 1,97%
HNHgnkaropbi craBok PEIO no akynam
OBepHanT 6,46% 7 6.n. 356.n. 25 6.n. 23 6.n.
1 Hepens 6,43% 8 6.n. -13 6.n. -54 6.n. 73 6.n.
2 Hepenu 8,75% 0 6.n. 214 6.n. 195 6.n. 125 6.m.
HHankaropsi ctaBok PEIO no ob6smraynam
OBepHanT 6,44% 6 6.M. 29 6.n. 22 6.M. 8 6.M.
1 Hepens 6,44% -8 6.n. 36 6.n. -81 6.n. 37 6.n.
2 Hepenu 7,55% 06.n. -1196.n. 90 6.m. 84 6.n.
ﬂHHaMMKa MHAEKCOB COBOKYMHbIX LLeH
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Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbINM aoxoa) Belpoc Ha 0,12% po 323,79
nyHkToB (323,40 Ha 13 gekabpsa 2013 r.). MNpu aToM
CpeaHeB3BeLLEHHas! [OXOAHOCTb obnuraumi,
BXOoAAWMX B 6a3y pacyeTa MHAeKca, ocTanacb 6e3
M3MeHeHus n coctasuna 7,44%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
NONIOXUTENbHYIO AWHaMUKY U coctasun 177,96
nyHKToB, pocT Ha 0,13% (177,73 Ha 13 pekabps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumnii UHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,13% wu coctaBun 242,44
MyHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl CHWMxeHne Ha ypoBHe 0,17% 3a Hepenio,
arpeccvBHasl cTpaternsi — cHukeHue Ha 1,10% 3a
Hegernto.

CraBka PEMO oBepHalT no obnurauusm 3a
npoweawyo Hegeno u3MeHunacb ¢ 6,38% Ao
6,44% (pocT Ha 6 6a3ncHbiX nyHkTOB). CTaBka
PEMO oBepHalT Mo akuMsM Ha KOHEL, npolleaLlein
Hepenun coctasuna 6,46%.

[oXoaHOCTb K NoraweHuto 06nnraumii, BKNHOUEHHbIX
B MHOEKCHI
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3a Hepgento ¢ 16 no 20 pgekabpst 2013r. obbem
TOProB NPOU3BOAHBLIMA UHCTPYMEHTaMU Ha MHAEKChl Ha
MockoBckol Bupxe coctaBun 537,03 Mnpa. pybnei nnm
5,76 MfH. KOHTPaKTOB.

Hanbonee nuMKBMAHBIM CPOYHBIM KOHTPAKTOM Ha
pbiHke FORTS gaBnsdetcs ¢blovepc Ha WHpekc PTC,
06beM TOProB Mo 3TOMy KOHTPAaKTYy Ha MPOLUSIoON Hegene
coctaBun 434,00 mnpa. pybnein unm 4,65 MAH.
KOHTPaKTOB.

®btoyepcbl Ha MHaekc PTC Ha npownoi Heaene
npenMyLLecTBEeHHO ToproBanuck B 6aksopaaumn. MHaekc
PTC 3a Hepenio npubaBun B Bece 2,73%, Npu 3TOM
MapTOBCKME M WIOHbCKME (bblodepchbl MoAopoXanuM Ha
3,11% wn Ha 3,23%  coOTBEeTCTBEHHO. 16 paekabps
NPOU30LNO  WUCMONHEHWE WMIOHBCKUX KOHTPAKTOB Ha
Mupgekc PTC. UeHa wucnonHenus coctasuna 139 635
MyHKTOB.

CyMMapHblii  06beEM  OTKPbITbIX ~ MO3UUMIA B
KOHTpakTax no dbtovepcam Ha MHaekc PTC 3a Hegento
ynan Ha 19,91%.

O6beM TOproB (blOYEpPCHbIM  KOHTPAKTOM  Ha
MHpoekc MMBB coctaBun Ha npouweslwein Hegene 3,02
mMnpAa. pyénein unm 20,09 ThiC. KOHTPAKTOB. 3a Heaento
6610 OTMEYEeHO YyMeHblueHue obbeMa  OTKPbITbIX
no3uumii B KOHTpaKTax no ¢gbtoyepcy Ha MHaekc MMBB
Ha 58,31%.

O6vem TOpros onuuMoHamn Ha WHaekc PTC
COCTaBWN Ha npownoi Hepene 99,89 mnpa. pybnei mnm
1,10 ™MnH. KoHTpakToB. O6bLEM OTKpbITbIX NO3ULMIA
coctaBun 110,59 wm™npa. pybnein wunm 1,24 MAH.

KOHTpakToB. [py 3TOM Ha [JOMK OMUMOHOB MyT
npuxoamnocb  76,86%  OTKpbLITOrO  WHTEpeca Mo
ornuMoHaM. HambonbluMiA  OTKPbITHIA  MHTEPEC MO

onuuMoHaM Konn 6l cocpefoTodeH Ha cTpalike 155 000,
MaKCMMyM MO OMuUMOHaM MyT 6blfl OTMEYEH Ha CTpaike
130 000.

3a npoweawy Heaemo MOHWXeHWe obbeMa
OTKPbITbIX MO3MUMI NO onuuMoHaMm Ha WHaekc PTC
coctasnno 52,90%.

OTKpbITbIE MO3ULNK B KBapTaJibHbIX
onuMoHax RTS-03.14 no crpaiikaM, MNH.py6.
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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 hoHAOBbLIX 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 coboli KOMMO3UTHbIE MHAEKCHI POCCUACKOro (hOHAOBOrO pblHKA, BKoYatolwme 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, 3KOHOMMYECKasl AESTENIbHOCTb KOTOPbLIX OTHOCMTCSt K COOTBETCTBYHOLUMM CEKTOPaM 3KOHOMMKM, AOMYLUEHHbIX K 0OpaLleHNto
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 SHEPreTUYeCcKon oTpaciu

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 OTpaciun

MICEX FNL (RTSfn) — nHAeKC akumit kKoMnaHui prHAHCOBO-6aHKOBCKOM OTpacsiv

MICEX CGS (RTScr) — MHAEKC aKLuMi KOMMaHuiA NoTpebUTeNbCKoro CekTopa

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

MICEX TRN (RTStn) - MHAEKC aKuUMi1 TPaHCNOPTHBIX KOMMaHWUin

PacyeT 3HaueHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybieBoi UCTOpUM»
3HAYeHWU WHAEKCOB WCMOJb3YETCS «UCTOPUS» 3HAYEHWM OTpacieBblX WMHAEKCOB MMBB, a «BaflOTHOM MUCTOpPUM» — <UCTOPUS»
oTpacnesbix HAekcos PTC.

MHpaekc rony6bix duwlex 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
(OHA0BOrO pbiHKa. PacyeT MHAeKCa BeAeTCS Ha OCHOBAHUM LIEH aKLMK, BbIpaXKEHHbIX B py6nsXx.

UHpekc MMBB10 - npeactaBnseTr cobol LEHOBOWM, HEB3BELIEHHbIM MHAEKC, PacCUMUTLIBAEMBbIA Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NMKBUAHBLIX aKUMM, AOMYLEHHbIX K ObpalleHuto Ha 6upxe. WMHAEKC OTpaXaeT NpUPOCT CTOMMOCTU
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 mHAekca BxoasT 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
py6nsx Poccuiickoii ®epepaumu u B gonnapax CLUA.

MUHAeKC akuuii LUMPOKOro pbiHKa - 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 pacyeTa OCTasbHbIX MHAEKCOB MockoBckon Bupiku. 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 COOTBETCTBYHIOLEr0 CEKTOPa, BXOAsALME B COCTaB MHAEKCa akLUMI LMPOKOro pbiHKa.

AL

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

PernoHanbHble MHAEKCbI — WHAEKChI aKLWI, KOP3UHbI KOTOPbIX BK/IIOYAOT LEeHHble bymaru, fonylueHHble K TopraMm Ha MOCKOBCKOW
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WAu
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIHWIM AeHb AOCTyNHA MHbopMaumus no nHaekcy Cvbupckoro deaepanbHoro okpyra — MHaekcy
PTC Cnbupb.

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

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAeT MHAEKC KoprnopaTuBHbIX obnuraumit MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CerMeHTax poCCUICKOro 06NraLUMOHHOrO pbiHka. O6AMUrauMoHHbIE MHAEKCH PaCCUMTLIBAOTCS 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, OTpaxallume KOHBIOHKTYpY poccuickoro bupxkesoro pbiHka PEMO. Pacuet
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NPVHUMAIOTCS CAENKW, COBEPLUAaeMble C aKuMsMM, BKIOYEHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takke caenku ¢ obnuvraumsimp,
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


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
OroBOpKM 06 MHOM, TO KOMMNaHUSi CYMTAETCS UCTOUHMKOM BCEN MH(OPMaLMKM, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTe. [JaHHas UH(OpMaumMs NpeaocTaBnseTcs No COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT U He AOMKEH PacCMaTPUBATLCS B KAUECTBE NPEASIOXKEHUS UMW XKe NPUrNaLleHns AN NpoAaXu UK y4acTus B MOANWUCKE, UK Xe,
Kak nobyxaeHne K NpuobpeTeHMIO UK Xe K NOAMNMUCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UM Xxe (aKT ero pacnpocTpaHeHUsl He SIBNSKOTCS
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 WMHdopMauus He siBnsiacb NpeAMETOM He3aBWCMMOWM MpOBEpkU. B HEM Takke He COAepXWTCS Kakux-nmMbo 3aBepeHui UM rapaHTui,
cchopMyIMpoBaHHbIX UM NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWUKTO 13
KoMnaHWu mnm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SML UK UX AMPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NpeacTaBUTENen He
NPpYHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3ynbTaTe XanaTHOCTU WK 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 AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBIEHUI 06 UCTOpPUYECKUX hakTax, BK/OYas,
HO, HE OrpaHWYMBasiCb, 3asIBNEHWSIMU, OTHOCALIMMUCA K HaweMy (UHAHCOBOMY MOMOXEHUI0, BU3Hec-CTpaTeruu, nnaHam MeHemKMeHTa W uensM no Oyaywum onepaumsim
ABNAOTCA MPOrHO3HLIMKU 3asiBNEHUSMU. DTW MPOrHO3HbIE 3asiBNEHUs BKIIIOYAOT B cebsl M3BECTHble M HEM3BECTHble pUCKW, (DAKTOpbl HEompeaeneHHOCTU U UHble (aKTOopbI,
KOTOpbIE MOMyT CTaTb MPUYMHONM TOrO, YTO HALUM HbIHELWIHME NOKAa3aTeNnn, AOCTWKEHUS, CBEPLLEHUS UMM XXe NPOU3BOACTBEHHbIE Noka3aTenu, 6y ayT CylWecTBEeHHO OTIMYaTbCs OT
Tex, KoTopble cchopMynMpOBaHbl MK NOAPa3yMeBaloOTCst MO 3TUMU NMPOTrHO3HbIMU 3asBIEHUAMU. [JaHHble NPOrHO3HbIE 3asiBIEHWSI OCHOBaHbl HA MHOFOYMUCNIEHHBIX NPEe3yMMLmsX
OTHOCMTENBHO Hallel HbIHELWHEN M byayllen GU3HEC-CTpATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATbL CBOK AEATENbHOCTb B ByAylieM. BaxHeMwmMn daktopamu,
KOTOpbIE MOMYT MOBAMSTb HAa HALUW HbIHELUHWE MOKa3aTenu, AOCTMXKEHWUS, CBEPLUEHUSI UM XKe NPOU3BOACTBEHHBIE NMOKa3aTesn, KOTOpble MOryT CYLIECTBEHHO OTIMYATLCS OT TeX,
KOTOpble CchOPMYIMPOBaHbI UM NOAPA3yMEBATCS STUMKU NPOFHO3HLIMU 3asIBNEHUSIMU SIBASIOTCS, MOMMMO MHbIX (DaKTOPOB, creaytolume:

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

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

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

i POCTOM YPOBHSI KOHKYPEHLMK CO CTOPOHbI HOBbIX 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 KoMnaHuu u ee AoYepHUX 06LL|€C|'B;

. CMOCOBHOCTb COXPaHsTh NPEEMCTBEHHOCTb NPOLIECCca BHEAPEHWS HOBbIX KOHKYPEHTHbIX NMPOAYKTOB U YC/YT, PaBHO Kak 1 MoaAepKa KOHKYpPeH TOCMOCOBHOCTH;
. CMOCO6HOCTb MPUB/IEKATb HOBbIX KIIMEHTOB Ha OTEUECTBEHHBIN PIHOK U B 3apyBeXHBIX I0PUCANKLMSIX;

. CMOco6HOCTb YBENNUMBATDL MPEAIOKEHNE NPOAYKLIMM B 3apYBEXHBIX IOPUCANKLMSIX.

MporHo3Hble 3asBIeHNs AeNaloTCA TObKO Ha AaTy HAacTOALEro AOKYMEHTA, U Mbl TOYHO OTPULIAEM Hannuyue ntobbix 06513aTENbCTB N0 06HOBNEHMIO UK NepecMoTpy NPOrHO3HbIX
3asIBNEHWIA B HACTOSILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMﬂaHMVI, WU nepemMeH B YyC/oBUAX Mn obcroaTenbCcTBax, Ha KOTOpPbIX OCHOBAHbl 3TU MPOrHO3HbIE
3adaBneHus.



