MOCKOBCKA#A
BUPXA

®OHAOBbLIE MHAEKCDI

Hepens ¢ 23 no 27 pekabps 2013r.

KomriosntHeIe HHAEKCHI

Whaekc MMBB 149483 -0,16% 1,32%  1,56% 1,12%
Whaekc PTC 144539 1,08% 2,93% 0,87% -5,84%
VinaeKc ronybeix 10 118,63 -0,39% 0,73%  1,35%  0,10%
uwek

Vikekc Broporo 3119,33 0,97% 6,54%  2,59% -6,74%
JLlesIOHa

MiAEke Lupokoro 1057,01 -0,16% 1,35%  1,52% 0,82%
pbIHKa

OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs)

HedTb v ras 3468,01 -0,06% 1,33% -0,70% 4,76%
DneKTpoaHepreTnka 1029,24 0,26% 8,94% -7,53% -39,56%
o S 6171,26 -0,39% 0,10%  6,94% 24,68%
ceKkTop

TenekommyHmkaumm 2 382,85 0,55% 4,94%  1,58% 11,05%
MalumHocTpoeHue 1891,58 1,30% 6,12% -0,64% -4,45%
OUHaHCbI 534022 0,98% 3,47% 13,97% 15,65%
Xumits 6 527,98 -0,05% 7,27%  4,59% -16,57%
HedTeEXMMMNS

MeTtannbl n obblya 2243,10 2,31% 4,11% 2,30% -22,96%
T _— 1377,66 3,88% 17,02% 10,21% 24,90%

Temarnyeckmne nHAEKCHI

WMHaekc MMBB-10 325027 -0,66% 2,43%  2,52% -4,81%
Vihaeke 16,56 1,85%-28,09% -32,16% -31,00%
BonatunbHocTH

Vinaexc MMBB 377,03 500% 3,76% -6,57% -23,20%
MHHOBauUmn

WHaexc PTC Cv6ups 457,60 321% 9,21% -2,70% -27,08%

Kypc gonnapa (LI P®)

3a Hepento ¢ 23 no 27 pekabps 2013r. poccuiicKuia
PbIHOK ~ aKuuii  NPOAEMOHCTPMPOBAN  OTPULLATESIbHYIO
AMHAMUKY No nHaekcy MMBB MockoBckoi Bupxxu. MHaekc
MMBB noHumsunnca Ha 0,16% po 1 494,83 nyHKTOB
(1 497,23 nyHkTOB Ha 20 Aekabps 2013r.), nonnapoBbii
NHaekc PTC Bbipoc Ha 1,08% po 1 445,39 nyHkTOB
(1 429,91 nyHkToB Ha 20 aekabps 2013r.).

Kypc ponnapa CLUA no oTHOweHMiO K pybnio 3a
npoweawyto Hegento ynan Ha 0,85%.

Ha d¢doHaoBoM pbiHKe Habntoganock MOBbIWEHME
BOMATUNBHOCTU:  POCCMMCKUIA  MHAEKC BONATUIbHOCTU
nosbicuica Ha 1,85% po 16,56 nyHkTa (16,26 nyHKTa Ha
20 pekabpsa 2013r.).

Ha npowepuweii Hegene yacTb KIOYEBLIX CEKTOPOB
3KOHOMMKM, NMPeACTaBMEHHbIX Ha POCCUACKOM (DOHAOBOM
pblHKE, MOKaszana OTpuuaTenbHyl0 AMHaMKKY. Jinaepom
NafieHnsl cTan noTPeBUTENbCKUIA CEKTOP: MOHMKEHUE MO
oTpacneBoMy  wmHAekcy coctaBuno  0,39%. Takxke
CyLLEeCTBEHHOE CHUXeHne NPOAEMOHCTPMPOBAU
HedhTerasoBbll M HehTEXMMUYECKUIA CeKTopbl — WMHAEKC
HedT™M u rasa ynan Ha 0,06%, a WHAEKC xumMum U
HedTexumun notepsin B Bece 0,05%. Hanbonblunii poct
6bl1 OTMEYeH B TpPaHCNOpPTHOM cekTtope — WHaekc
TpaHcnopTa nosblcuncs Ha 3,88%.

NHaekc MMBB WHHoBauuu nosbicunca Ha 5,00% po
377,03 nyHkToB (359,06 nyHkTOB Ha 20 aekabps 2013r.).

MHpekc ronybbix ¢uwek ynan Ha 0,39% pno
10 118,63 nyHkToB (10 158,35 nyHkTOB Ha 20 aekabps
2013r.).

MHAekc akuuii BTOpOro 3lefioHa MOBbLICUACH Ha
0,97% po 3 119,33 nyHktoB (3 089,49 nyHkTOB Ha 20
nekabpa 2013r.). WHAekc akuuMin WMPOKOro pbiHKa
notepan B Bece 0,16% u coctasun 1 057,01 nyHKTOB
(1 058,73 nyHkToB Ha 20 aekabps 2013r.).

USD / RUB 32,67 -0,85% -0,96% 1,55% 6,72%
K/TFOMEBBIE CEKTOPbI KOMMNO3UTHLIE MHAEKCDI
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HedTb 1 ras MoTpe6. ToBaph! U TOProBs MHnekcPTC VMHnekcMMBB
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Nup exc MMBB
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®OHAOBbLIE MHAEKCDI

Hepens ¢ 23 no 27 pekabps 2013r.
OcHoBHblIe MHAeKcbl MockoBcko# bupykmn — MMBB n PTC

BnusiHMe axkuuii Ha MHA eKcobl, %
1 1

POLY

MGNT

SBER

GAzZP

23.12
*n0o akuMAM, BXoAALWMM B 6a3v pacyeta nHaexkcos MMBE v PTC

24.12 25.12

26.12

E pTC

H MMBB

27.12

-0,3%

-0,2%

-0,1% 0,0%

Uupexc PTC +1,26%

0,1% 0,2% 0,3%

-0,81%
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Binsinne Ha
MHAEKCBI 3a HEAQEITIO

UWupekc MMBB +0,65%

NHp exc PTC

1456

1452

1448

1444

1440

1436

UTorosoe
BAusiHne, %

-0,16%
+1,08%

3a Hepento ¢ 23 no 27 pekabps 2013r. poccuitckuii
PbIHOK @KL/ NPOAEMOHCTPUPOBAN OTPULATENbHYIO AMHAMUKY
no wuHaekcy MMBB MockoBckoih bBupxun. WHaekc MMBB
noHunsuncs Ha 0,16% o 1 494,83 nyHktoB (1 497,23 nyHKTOB
Ha 20 pekabps 2013r.), ponnaposbil MHaekc PTC Bblpoc Ha
1,08% po 1 445,39 nyHkToB (1 429,91 nyHkTOB Ha 20 Aekabpsi
2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
1,32% Bbllwe CBOEro 3akpbiTusa Mecauy Hasag (1 475,42
NYyHKTOB Ha 27 Hosibpsa 2013r.) u Haxoamnca Ha 1,12% Bbiwe
QHaNornM4Horo nokasartens roa Hasazg (1 478,24 nyHKTOB Ha 27
fekabps 2012r.). UHpgekc PTC 6bin Ha 2,93% Beblwe cBOEro
3aKpblTUa Mecsy Hasag (1 404,31 nyHKTOB Ha 27 HOs6psi
2013r.) w»n Haxogunca Ha 5,84% HuMKe aHanorMyHoro
nokaszartens rop Hasag (1 535,05 nyHktoB Ha 27 pekabps
2012r.).

MoBbllweHne WHaekca PTC Ha npolueawen Hepene
COMpPOBOXJa/0Cb MOBbILIEHNEM BONATUIBLHOCTU: Poccuiickuia
MHAEKC BonaTtunbHocT RTSVX nosbicuncs Ha 1,85%.

Hanbonbluee HeratMBHoe BnusiHME Ha WHaekc MMBB
OKa3ano MOHMXEHMe LeH Ha O06blkHOBeHHble akumm OAO
«lasnpom» (-0,26%), OAO «CbepbaHk Poccum» (-0,20%) u
OAO «JTYKOW/T» (-0,17%).

O6beM TOproB LEHHbIMM OyMaramu, BKIIOYEHHBIMU B
6a3y pacueTa MHAekcoB MockoBckoi Bupxwu, coctasun 87,70
mMnpa. pyb., a KanuTanu3auus akuui, BXOAAWMX B COCTaB
WHAEKCOB, Ha KOHeL Hefenu coctasuna 21 227,91 mnpa. pyb.

Mo utoram Hepenu 22 u3 50 akuwii, Bxoaswmx B 6asy
pacyeta WHpoekca MMBB, okas3ann Ha ero AuMHaMuKy
oTpuuaTenbHoe Bo3aencTBue (-0,81%), 27 UeHHbIX 6ymar
noBAMsSNN nonoxuTenbHo (+0,65%). LleHa 1 ueHHoW 6ymaru
He U3MeHWNach.

Haubonblumit BkNag B nageHve WHaekca MMBB no
UToraM Hegenu BHeCAM UeHHble 6yMarm HedTM M rasa
(-0,31%) u dpuHaHcos (-0,10%).

Ha Hedrerasosbii  cexktop  npuxoautcs  48,17%
cyMMapHoi kanuTanu3auum NHgekca MMBB. Cpeaun ocTanbHbIX
oTpacnei BblaensitoTcs GuHaHcbl (Bec B uMHAaekce 21,43%) u
metannyprus (8,37%).
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B sssigeeras ®OHA0BbIE MHAEKCDI

Hepens ¢ 23 no 27 pekabps 2013r.
NHpexc rosybbix gpmuwex

WHA exc rosty 6bix yuex
10 250 - Yo dn 3a Hepeno ¢ 23 no 27 pekabps 2013r. MHaekc
¢ ronybbix ullek npoaAEeMOHCTPUPOBaN OTPULIATENBHYIO
10 200 - J_ *T[F* D+++ i ‘.r']dlll dl ONHaMUKY.
o l "~ *J] -.ﬁ?T?ﬂ+!-* WMHaekc ronybbix duwek noHnsuncs Ha 0,39% pao
i 10 118,63 nyHkToB (10 158,35 nyHkTOB Ha 20 Aekabps
10 150
' 2013r.). Mo cocTosiHuo Ha KoHel, Hegenn WHpekc
rony6bix duwek 6bin1 Ha 0,73% Bbllle CBOEro 3aKpbITUS
10 100 - Mecau Hasag (10 045,73 nyHKToB Ha 27 Hos6ps 2013r.)

n Haxoauncs Ha 0,10% Bbile aHanoOrM4YHOro NokKasartens
roa Ha3zag (10 108,74 nyHkToB Ha 27 aekabpsi 2012r.).

Mo wrtoram Hepenn, 9 w3 17 ueHHbIX OGymMar,
Bxoaswmx B 6a3y pacyeta WMHpekca ronybbix duLlek,
OKa3ajn Ha ero AVHaMKKy OTpuuaTenbHOe BO3AeNCTBUE

23.12.2013  24.12.2013  25.12.2013  26.12.2013  27.12.2013

*110 aKLVAM 13 COCTaBa MHAEKCA rony6bix ek (-0,85%), 8 akuuit noBAuanM nonoxutenbHo (+0,46%).
Hanbonee HeratMBHO Ha AWHaMuke WHAekca
BnusiHne akuuit Ha UHaekc ronybbix  QUWeEK  OTPasuNocb  MOHMXXEHUE  LEeH
rony6eix dpuwex, % 06bIKHOBEHHbIX akumit  OAO  «lasnpoM», BAUSIHWE
MGNT | KoTopblx coctaBuno (-0,30%), u OAO «Cb6epbaHk
ROSN i i Poccumn» (-0,23%).
VIBR | | Hanbonbliee NO3MTUBHOE BAMSIHUE HA AMHAMUKY
AFKS | | MHpekca ronybbix duiiek okasanm 06bIKHOBEHHbIE aKLmK
MTSS E E OAO «MarHut» (+0,14%) u OAO <«HK «PocHedTb
GMKN -, : (+0,09%).
TRNFP I
SNGSP | ! Ha HedTerasoBblli cektop npuxoautcs 53,76%
SNGS | ! CyMMapHOM KanuTanusauumM uHAekca ronybbix duilek.
NVTK | ! Cpean ocCTanbHbIX OTpacnien BblAENSOTCH (UHAHCOBbIN
SBERP | ! cektop (Bec B umHAekce 23,71%) n noTpebutensckoro
1 1 0,
RTKM : cektopa (7,26%).
TATN ' !
URKA | |
LKOH | |
SBER i i Bec B B
GAZP | . MHpekce ecs

HammeHoBaHue UHAEeKce

04% -03% -02% -0,1% 00% 01%  02% MMBB
EENAER ) ol | BT GAZP la3npom, ao 16,66%  14,39%

rony6bix

GMKN HUKENb. 30 4,40% 3,80%
+0,46%  -0,85% 0% -0,39% o
LKOH NIYKOWUN, ao 15,15% 13,09%
BnusaHne u Bec CEKTOpOoB B Be MGNT M 7 260/ 6 270/
Bnvanve,% WHp ekce rony6bix miuek @ C arH1T, ao ’ 0 /i o
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0,
@ () " ROSN  PocHedTs, a0 540%  4,67%
0,0% _
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0% T3 50 ‘ SBER C6epbaHk Poccim, ao 15,58%  13,45%
-0,2% 23,71% 53 76% SBERP C6epbaHk Poccuu, an 1,19% 1,03%
-0,3% SNGS CypryTHedTeras, ao 3,91% 3,37%
0.49% SNGSP CypryTHedrTeras, an 2,27% 1,96%
o TaTHedTb 0 0

-0,5% U uM.B.[.WawwHa, ao 28 213
0.6% TRNFP  AK TpaHcHedTs, an 2,29%  1,98%
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HUHaeKchI WnpokKoro ppiHKa M BTOPOIo 3LE/IOHa

MHA eKkc BTOPOro sluesIoHa
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BnnsHne Ha WUtorosoe
MHAeKC BTOPOro 3wesIoHa +1,72% -0,75% +0,97%
+0,67% -0,83% -0,16%

3a Hegento ¢ 23 no 27 pekabps 2013r. MHaekc
aKUMiA BTOPOro 3luefioHa nosbicuncs Ha 0,97% no
3 119,33 nyHktoB (3 089,49 nyHkToB Ha 20 Aekabps
2013r.). iHgeKc akumin LWMpPOKOro pbiHKa NOTepsia B BECE
0,16% u coctaeun 1 057,01 nyHkToB (1 058,73 nyHKTOB
Ha 20 pnekabps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
aWwenoHa 6bi1 Ha 6,54% Bbille CBOEro 3aKpbITUSl MecsiL
Hasag (2 927,76 nyHKTOB Ha 27 Hosibps 2013r.) u
Haxoauncs Ha 6,74% HwXe aHanormyHoro nokasartens
roa Hazaa (3 344,68 nyHKTOB Ha 27 aekabps 2012r.).

WHpekc wupokoro pbiHka 6bin Ha 1,35% Beblwe
CBOEro 3akpbITva Mecay Hasag (1 042,94 nyHkToB Ha 27
Hosibps  2013r.) wn Haxoguncs Ha 0,82% Bblwe
aHanornyHoro nokasartens roa Hasag (1 048,41 nyHkToB
Ha 27 pnekabps 2012r).

Mo wtoram Hepenn 30 m3 50 wuUeHHbIX OyMmar,
Bxoaswmx B 6asy pacdeta MHAekca BTOpPOro 3LIENOHa,
OKasanu Ha ero AMHaMWKy MoNIOXKUTENbHOE BO3AENCTBUE
(+1,72%), 19 akuwmit noBnusinu otpuuatensHo (-0,75%).
LleHa 1 ueHHOM ByMaru He U3MeHunach.

Hanbonbluee nO3UTUBHOE BAUSIHWE HA [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akumn  OAO «Pacnapackas» (+0,27%) n OAO «lA3»

(+0,26%).
Havbonee HeratMBHO Ha ANHAMUKe VIH.quca
LLUINPOKOIro PbIHKa OTpa3nsioCb nageHune LeH

06bIKHOBEHHbIX akuuii OAO «lasnpom» (-0,26%) n OAO
«Cbepbark Poccumn» (-0,20%).

Hanbonblumin Bknag B poct WMHaekca BTOpoOro
sWenoHa Mo MTOraM Hedenu BHECAM LeHHble 6ymaru
anekTpoaHepretnkn (+0,81%) #©“  MaWMHOCTPOEHUS
(+0,26%).

Ha anektposHepretnky  npuxogutca  33,46%
CyMMapHOMN KkanuTanusaumMn MHaekca BTOPOro 3LiesioHa.
Cpeon OCTasIbHbIX oTpacnei BbIAENAOTCS
noTpebuTenbckuii cektop (Bec B uHaekce 17,21%) wu
XnMmuyeckoe npomssoacteo (16,39%).

BAusiHME M BEC CEKTOPOB B @Bec
BrimiHue WHpaeKce BTOPOro 3le/IoHa
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HosiroBos peIHOK

3HauyeHue U3MmeHeHue 3a nepuoa

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumi

RGBI 133,17 -0,02% 0,23% -1,40% -3,45%
RGBI-tr 324,20 0,13% 0,80% 0,37% 3,77%
[oxoaHocTb 7,15% -29 6.n. -17 6.n. 0 6.n. 56 6.n.
HHAeKcsI KopriopaTHBHbIX 06/IMraymi
MICEXCBICP 93,32 0,33% 0,04% -0,04% 0,57%
MICEXCBITR 243,62 0,49% 0,68% 1,95% 8,84%
[oxoaHocTb 8,38% 76 6.0. 84 6.n. 56 6.n. -30 6.m.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni
MICEXMBICP 97,00 0,24% -0,13% -0,45% 0,25%
MICEXMBITR 178,65 0,39% 0,21% 1,29% 7,72%
[oxoaHocTb 7,87% -16 6.n. -1 6.n. 19 6.n. -42 6.n.
KoHcepBaTUBHbIi 1 624,42 0,24% 0,51% 1,75% 8,05%
CHanaHCMpOBaHHbI 1 419,14 0,23% 0,80% 1,96% 5,77%
ArpeccuBHbIN 1224,13 0,22% 1,16% 2,25% 3,65%
HNHgnkaropbi craBok PEIO no akynam
OBepHanT 6,65% 19 6.n. 34 6.n. 38 6.n. 38 6.n.
1 Hepens 6,52% 9 6.n. 211 6.n. -51 6.n. 13 6.n.
2 Hepenv 6,52% -223 6.n. -9 6.n. -28 6.n. 0 6.n.
HHankaropsi ctaBok PEIIO no ob6simraynam
OBepHanT 6,42% -2 6.n. 12 6.n. 15 6.n. 7 6.0.
1 Hepens 6,54% 10 6.n. 47 6.n. -43 6.n. 9 6.n.
2 Hepenu 6,67% -88 6.n. -14 6.n. 36.n 22 6.M.
nuHaMVIKa WHAOEKCOB COBOKYMHbLIX UeH
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Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbINM aoxoa) Belpoc Ha 0,13% po 324,20
nyHkToB (323,79 Ha 20 gekabpsa 2013 r.). MNpu aToM
CpeaHeB3BeLLEHHas! [OXOAHOCTb obnuraumi,
BXOoAAWMX B 6a3y pacyeTa MHAEKCa, ocTanacb 6e3
n3MeHeHus n coctasuna 7,15%.

WHaekc MYHULMMANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbI ~ goxod)  nokasan
NONIOXUTENbHYIO AMHaMUKY U coctasun 178,65
nyHkTOoB, pocT Ha 0,39% (177,96 Ha 20 pekabps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,49% u coctaBun 243,62
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,24% 3a Heaento, arpeccuBHas
cTpaTerus — Ha 0,22% 3a Hefento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMeHunace ¢ 6,44% 0o
6,42% (cHmxeHue Ha 2 6a3ncHbix nyHkTa). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,65%.

JOoX0OAHOCTB K MoralweHuo 06AUraLmii, BKAKYEHHBbIX
B MHAEKCDI
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lTpon3BOAgHbIE Ha MHAEKCHI

NHpaekc PTC n 6a3uceol pbrouepcos

RTSI P 3a Hepento ¢ 23 no 27 pekabps 2013r. obbem

TOproe npowu3BoAHbIMN MHCTPYMEHTAMU Ha WMHAEKCbI Ha

o ? MockoBckol Bupxke coctaBun 199,18 mMnpa. pybneit nnm
A TR o i ™ T v % i VY PG T 6 2,10 M/IH. KOHTPAKTOB.
R et T, L L S Rt R, L s Hanbonee nuMKBMAHBIM CPOYHBIM KOHTPAKTOM Ha
B L, I W 0 pbiHke FORTS saBnsetcs @btoyepc Ha WHaekc PTC,
U Y A N e . 06beM TOpPros Mo 3TOMy KOHTPaKTy Ha npoLunon Heaene
coctaBun 159,98 wmnpa. pybnem wm 1,69 mMAH.
e Y AT UMM s T e KOHTPaKTOB.
1447 b g W 3 oI SR USRS, ‘P ®btoyepcbl Ha MHaekc PTC Ha npownoit Hepene
ST . N LT .l " O L O o LI O Y 14" 5 npenMyLLecTBEHHO TOproeBanuck B 63kBopaaummn. MHaekc
' PTC 3a Hepenio npubasun B Bece 1,08%, npu 3TOM
1439 W ”””””””””””””””””””””””””””” s MapTOBCKME M WIOHbCKME (DbloYepChbl NOAOPOXKANM Ha
1%.512.2013 24.12.2013 25.12.2013 26.12.2013 27.12.2013 8 0’790/0 W Ha 1’240/0 COOTBETCTBEHHO.
——RTSI ——Basuc RIH4 u RTSI, nyHkTos Basuc RIM4 u RTSI, nyHKkToB CYMMaprIVI 06beM  OTKPBLITbIX rnosuuui B
KOHTpaKTax no dbtovepcam Ha UHaekc PTC 3a Hegenio
®brouepc Ha MHaekc PTC Bblpoc Ha 0,31%.
150 - - 120 06beM TOpProB bHOYEPCHbIM  KOHTPAKTOM Ha
125 - | 100 VHoekc MMBB coctaBun Ha npouwegwein Hegene 2,21
MnpAa. pyénein unm 14,45 Tbic. KOHTPAKTOB. 3a Heaento
100 4 r 80 6b1710 OTMEYEHO YBeIMYeHNe 06beMa OTKPbITbIX MO3MLMIA
75 4 . - - 60 B KOHTpakTax no dblovepcy Ha WMHaekc MMBB Ha
50 - 1 1 LI | 1 | | L 40 14,78%.
O6bvem TOproB onuuoHamm Ha WHpekc PTC
25 1 1 1 1 1 1 1 11 FF1T 1 - 20 COCTaBMA Ha npolusion Heaene 36,92 mnpa. pyénen unu
0 —— 0 394,87 TbiC. KOHTpaKTOB. O6LEM OTKPbITbIX MO3ULNINA

coctaBun 119,24 wmnpa. pybnei uwnm 1,34 MAH.
KOHTpakToB. [py 3TOM Ha [JOMK OMUMOHOB MyT
npuxognnocb  73,95%  OTKpPLITOrO  WHTepeca Mo
onuMoHaM. HambonbluMiA  OTKPbITHIA  MHTEPEC MO
onuuoHaM Konn 6bl1 cocpefoTodeH Ha cTpalike 155 000,
®blovepc Ha Upekc MMBB MaKCMMyM MO OMLMOHaM MyT Gbln OTMEYeH Ha CTpaiike
33 130 000.

3a npoweawyo Hegento MnoBbieHne obbeMma
- 2,2 OTKPbITBIX MO3UUMIA MO oOnuMoHaM Ha WHaekc PTC

coctasnno 8,61%.
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MiHAeKCh! akumMii OTHOCATCS K TUMNY B3BELLUEHHBIX MO KanuTanusaumm hoHA0BLIX MHAEKCOB. B ocHOBe Mx hopMysnbl 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, BK/oYatowme 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 aKUui,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanMTanM3auuMn WHAEKChbl Haumbonee NUKBUAHbLIX AKUMA POCCUMCKUX
3MUTEHTOB, 3KOHOMMYECKasl AESTENIbHOCTb KOTOPbIX OTHOCMTCSt K COOTBETCTBYHOLUMM CEKTOPaM 3KOHOMMKM, AOMYLLEHHbIX K 0bpalLeHuto
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 SHEPreTMYeCcKon oTpacnu

MICEX TLC (RTStl) — MHAEKC akuMii TENEKOMMYHUKALIMOHHbIX KOMMAHUI

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

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTENbHOW OTpaciu

MICEX FNL (RTSfn) — nHAeKc akumit KoMnaHui prHaHCOBO-6aHKOBCKON 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 KOMMaHWUi

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

MHpaekc rony6bix duulex sBASETCS UHANKATOPOM pbiHKA Hanbonee NIMKBUAHBLIX akUMii POCCUIACKMX KOMMaHWM UM Tak Ha3blBaeMbIX
«rony6bix cuwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWM LIEH CAENOK C akumsMm 15-Tn Hambornee NMKBUAHBIX SMUTEHTOB POCCUIACKOIO
(hoHA0BOrO pbiHKa. PacyeT MHAekca BeAeTCS Ha OCHOBaHUM LiEH aKUWK, BbIpaXKEHHbIX B py6asix.

UHpekc MMBB10 - npeactaBnseTr cobol LEHOBOWM, HEB3BELIEHHbIM MHAEKC, PacCUMUTLIBAEMBbIA Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NMKBUAHBLIX aKLUMM, AOMYLEHHbIX K O6palleHuto Ha 6upxe. WMHAEKC OTpaXKaeT MnpupoCcT CTOMMOCTY
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 uHAekca BXoasT 50 akuwid, crneaylolwmx B pedTuHre no kanuTanusaumm c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAeKcoB — MHaekca MMBBE n MHaekca PTC. MHAEKC pacCcuMTLIBAETCS Ha OCHOBE LIEH aKLWW, BbIPaXEHHbIX B
py6nsix Poccuiickoii ®epepaumu u B gonnapax CLUA.

MUHAaeKC akumii LUMPOKOro pblHKa - UWHAMKaTOp, BKAtovatowmin TOM 100 UeHHbIX 6yMar, 0TO6paHHbIX Ha OCHOBaHUM KPUTEPUEB
NUKBMAHOCTM, KanuTanu3auuMm W OO0NM aKuuidi, Haxodsuimecs B cBoboaHoM obpalueHun (free-float) m aBnsietcs ocHosoit ansi
copMupoBaHus 6a3 pacueTa OCTasibHbIX MHAEKCOB MockoBckon Bupxku. 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 aKLMU COOTBETCTBYHIOLLEr0 CEKTOPA, BXOAALME 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 MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmX CBOK AEATEeNbHOCTb MPEUMYLLECTBEHHO B TOM WU
MHOM cheaepanbHOM OKpyre. Ha CeroaHsILWHWIM AeHb AOCTYMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cnbupb.

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

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

UnaukaTopbl ctaBok PEMO - pacueTHble nokasaTenu, OTpaXalolme KOHBIOHKTYpY poccuickoro 6upxeBoro pbiHka PEMO. Pacuet
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NMPVUHUMAIOTCS CAENKW, COBEpPLUAaeMble C aKuMsMM, BKIOYMEHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takke caenku ¢ obnuraumsmu,
BKJIIOYEHHBIMU B TOMb6apAHbIN cnncok baHka Poccuun. B 3aBUCMMOCTM OT CPOKOB MCMonHeHus caenok PEMO, ucnonb3yeMbix ANl pacyeTa,
WHAMKATOPbl AENATCA Ha OAHOAHEBHbIE MHAMKATOPbI "overnight”, nHavkatopsl "1 Hepens" n "2 Hepenn".

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

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (nob. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMEH M BbinywweH OTKPbITbIM aKLMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). Ecim HeT kakon-nnéo
OroBOpPKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MH(OPMaLMM, U3MTOXEHHOW B HACTOSILEM AOKyMeHTe. [laHHas MHGOpMaLms NpeaoCcTaBnseTcsl No COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT M He A0/MKEH PAacCMaTPUBATLCSA B KAYECTBE MPEASIOKEHUSI UK XKe NPUrNaleHns Ans NPoAaXU UK y4acTusi B NOAMWUCKE, UK Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK e (akT ero pacnpocTpaHeHUsl He SBNSIIOTCS
OCHOBaHMEM W Ha HUX Henb3si NonaraTbCs B CBA3W C KakKMM-NMB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNIlbCTBOM 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 HEe3aBUCMMOM MpoBepku. B HEM Takke He COAEpXMTCA Kakux-nvMbo 3aBepeHuit Unu rapaHTui,
chopMyIMpoBaHHbIX MW NOAPa3yMeBaEMbIX U HUKTO He [O/HKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHuu mnm Kakmx-nnbo ee AoYEPHUX O6LECTB MM addUNMPOBAHHBIX SML UK UX AUPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NMpeacTaBUTENen 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, 3asiBNEHWUSIMM, OTHOCALMMUCS K HaweMy (pUHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOTrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS1 M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMPEAENEHHOCTM M MHblE (aKTOpbI,
KOTOpble MOryT CTaTb MPUYMHOW TOTO, YTO HALUM HbIHELUHWE MoKa3aTesnu, AOCTVXKEHUS], CBEPLUEHUSI UMW e NPOU3BOACTBEHHbIE MoKasaTenu, 6y AyT CYLIECTBEHHO OT/INYaTLCs OT
TeX, KOTopble CChOPMyIMPOBaHbl UK NOAPA3yMEBAIOTCA NOA 3TUMM MPOTHO3HLIMK 3asiBNEHUAMM. [aHHble NPOrHO3HbIE 3asiBNEHWSI OCHOBaHbl 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 MOBMMSATH Ha HalM HbIHELHWE MOKA3aTeNM, AOCTUXKEHUS, CBEPLUEHUS WU Xe NPOM3BOACTBEHHbIE NOKa3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TeX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

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

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

° CNocobHOCTb COXpPaHATb NpeeMCTBEHHOCTb NMpouecCa BHEAPEHUA HOBbIX KOHKYPEHTHbLIX MPOAYKTOB U YCNYr, paBHO KakK M noaaepxka KOHKypeHTOCI‘IOCOGHOCI'M;

. CnocobHoCTb npuBeKkaTb HOBbIX K/INEHTOB Ha OTEeYECTBEHHbIN PbIHOK U B 33py6€)KHbIX OpUCanNKUNAX;

L CnocobHoCTb YBENNYMBATb NPEAIOXKEHNE NPOAYKUMN B 33py6e)KHbIX HopUCanKUmAax.

MporHo3Hble 3asBIeHNs AeNaloTCA TObKO Ha AaTy HAacTOALEro AOKYMEHTA, U Mbl TOYHO OTPULIAEM Hannuyue ntobbix 06513aTENbCTB N0 06HOBNEHMIO UK NepecMoTpy NPOrHO3HbIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C M3MEHEHUAMMU Halux O)KMLlaHMVI, WUNn nepemMeH B YyC/oBUAX UK obcroaTenbCTBax, Ha KOTOPbIX OCHOBAHbI 3TU MPOrHO3HbIE
3adaBneHus.



