BUPXA

MOCKOBCKA#A

3HauyeHue %

30.06.15

U3meHeHue 3a nepuopa,

Komno3snrrelie nHAEKCHI

MHpekc MMBB 1 654,55 2,82% 1,74% 12,07%
NHpekc PTC 939,93 -2,98% 6,76%  -31,20%
Mikpexc ronybeix 11096,41  3,35%  2,63%  11,65%
uwex
VIAIESE L5287 335846  0,19% 510%  10,70%
3LlenoHa
VIHACKC mpokoro 116930  2,78%  1,80%  12,05%
pbIHKa
OTpacsieBbie UHAEKCHI (Py6. 3HaAYEHNS)
HedTb 1 ras 4 311,87 4,63% 2,44% 20,67%
DneKTpo3HepreTnka 959,80 -3,24% 3,55% -2,50%
MoTpebuTenbCiwiA 603646  -1,79%  -4,10%  -2,15%
ceKkTop
TenekoMMyHuKaumm 1 794,19 1,30% -1,79%  -17,54%
MalumHocTpoeHue 1 513,59 -4,11% 16,66% 2,55%
®OrHaHChI 5 464,74 2,34% 14,92% 10,28%
XuMns n HedpTeEXMMUS 9 563,76 1,69% -0,85% 43,00%
MeTannbl 1 aobblua 3733,49 1,52% -8,57% 57,16%
TpaHcnopT 647,08 -3,74% 13,14%  -34,77%
Temarnyeckne nHAEKCobI
MMBB 10 3 747,88 1,91% 2,03% 15,87%
MHaekc BonaTuiabHOCTU 33,83 -4,49%  -17,04% 12,43%
IS Gz 28441 233%  1336% -11,35%
WHHOBaLmu
NHpekc MMBB Crnbupb 502,85 -6,80% -5,48% 13,23%
Kypc gonnapa (L{b PP,
USD / RUB 55,52 6,18% -5,03% 65,10%
KJNTHOUEBBIE CEKTOPDI
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MHpekc MMBB MHHOBaumn TpaHcnopT

®OHAOBbLIE MHAEKCDHI

UoHb 2015 T.

B wioHe 2015r. pOCCWUICKWI  PbIHOK — aKUMid
NPOAEMOHCTPUPOBAN  MOMOXUTENBHYIO AWUHAMUKY MO
nHaekcy MMBB MockoBckoli bupxu. MHaekc MMBB
nosbicuncs Ha 2,82% po 1 654,55 nyHktoB (1 609,19
nyHKTOB Ha 29 Masi 2015r.), gonnaposbiii UHaekc PTC
ynan Ha 2,98% pno 939,93 nyHkToB (968,81 NyHKTOB Ha
29 mas 2015r.).

Kypc ponnapa CLUA no oTHoweHuio K pybnto 3a
npoLeawmin MecsiL, BbIpoC Ha 6,18%.

Ha ¢oHaoBOM pblHKe Habnoganocb MOHWXKeHUe
BOIATUIbHOCTU: POCCMIACKUIA MHAEKC BOMATUIBHOCTM
noHusmnca Ha 4,49% po 33,83 nyHkTa (35,42 nyHKTa
Ha 29 mas 2015r.).

B npowealemM Mecsue 60bWNHCTBO KITHOUYEBbLIX
CEKTOPOB 3KOHOMUKM, NPeACTaBEHHbIX Ha POCCUCKOM

(OHOOBOM  pblHKE,  MOKasano  MOMOXKMUTENbHYIO
OMHaMKKY. JlugepoMm pocta  cTan  HedTerasoBblid
CEeKTOp: MOBbllleHWe MO OTpacieBoOMy  WMHAEKCY
coctaBnno 4,63%. Takke CyleCTBeHHOe yBenn4yeHue
NpoAEMOHCTPUpPOBaNu (vHaHCOBbIN n

HedTEXMMUYECKUI  CEKTOPI WHpekc  duHaHcoB
BblpoC Ha 2,34%, a WHgeKkc xvmmm n HedTexmmum
npubasmn B Bece 1,69%. Hambonbliee nageHue 6bino
OTMEYEHO B MAaLUMHOCTPOUTENBHOM cekTope — MHAaekc
MaLUMHOCTPOEHUSI NOHN3UACA Ha 4,11%.

MHoekc ronybeix duwek Bblpoc Ha 3,35% po
11 096,41 nyHkTtoB (10 736,97 nyHKTOB Ha 29 Mas
2015r.).

MHaekc BTOporo 3swenoHa Bbipoc Ha 0,19% po
3 358,46 nynktoB (3 351,99 nyHkTOB Ha 29 Mas
2015r.). WHpekc wmpokoro pbiHka npubasBun B Bece
2,78% wn coctaun 1 169,30 nynktoB (1 137,63
NyHKTOB Ha 29 mas 2015r.).

KOMMO3UTHBIE VHAEKCHI
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OcHoBHblIe MHAeKcbl MockoBckow bupykmn — MMBB n PTC
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* 10 akymsam, Bxogsawmm B 6asy pacyera ViHaekca MMBbB n PTC

BnusiHme akuuii Ha MHA eKcbl, %
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NHupexkc PTC
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29.06
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-1,0% -0,5%

VIHneKc MMBB +3,57%

Nuapexc PTC +0,68%

0,0%

-0,75%
-3,66%

0,5%

0

1,0%

Binsinne UToroesoe
Ha mmekc U3MEeHEeHuW| BausaHue, %

+2,82%
-2,98%

B  woHe  2015r.  pOCCUMCKM  PbIHOK  aKuui
NPOAEMOHCTPMPOBAN  MONMOXUTENbHYID  AMHaMUKy MO
nHaoekcy MMBB MockoBckot Bupxun. WHaoekc MMBB
nosbicuncs Ha 2,82% po 1 654,55 nynktoB (1 609,19
NyHKTOB Ha 29 mas 2015r.), aonnaposbii MHaekc PTC ynan
Ha 2,98% po 939,93 nyHkToB (968,81 nyHKTOB Ha 29 Mas
2015r.).

Mo cocTtosHMIO Ha KoHeu, Mecsua WHpekc MMBB
Haxoamncs Ha 12,07% Bebiwwe 3akpbiTus rog Has3ag (1 476,38
nyHkToB Ha 30 mioHs 2014r.), NHpekc PTC 6bin Ha 31,20%
HWKEe aHaNorM4yHoro nokasartens roa Hazaj
(1 366,08 nyHkTOB Ha 30 mioHs 2014r.).

MoHmxkeHne MWHaekca PTC B npolwegweMm Mecsiue
COMPOBOXAAJIOCh MOHMXEHUEM BONATUIIBHOCTM: POCCUIACKMM
WMHAEKC BONaTUAbHOCTM RTSVX nonmsmncs Ha 4,49%.

ObbeM TOproB LeHHbIMW 6yMaramu, BKIIOYEHHbIMU B
basy pacuyeta uHAEKcoB MOCKOBCKOM Bupxxu, cocTaBun
568,33 mnpa. pyb6., a KanuTanu3auus akuuii, BXOASLWMX B
COCTaB WMHAEKCOB, Ha KOHel Mecsua coctaBuna 24 321,53
mnpa. pyb6.

Mo nTtoram mecsiua 25 v3 50 akuui, BXoAsMX B 6asy
pacyeta WHpexkca MMBbB, okasanu Ha ero [AMHaMUKY
nonoxuTenbHoe Bo3aeictaune (+3,57%), 25 LeHHbIX bymar
noenusinu otpuuatensHo (-0,75%).

Hambonblwwuit Bknag B pocT WMHaekca MMBB no utoram
Mecsaua BHeCiM  UeHHble 6ymarm  HedTM M rasa
(+2,12%) n notpebutensckoro cektopa (+0,55%).

Haubonbluee no3utuBHoe BnusiHWEe Ha WHaekc MMBB
0Kasano MoBblWEHNe LeH Ha o06bikHoBeHHble akumm OAO
"Tasnpom" (+0,74%), MNAO "Maruut" (+0,60%) wu
npuBunernposaHHole  akumm OAO  "CyprytHedTeras"
(+0,41%). Hanbonbliee HeraTMBHOE BAMsiHME Ha WHAekc
MMBbB oka3ano MOoHMXeHWE LeH Ha OObIKHOBEHHbIE aKLMu
OAO "C6epbaHnk Poccumn" (-0,16%) n akuMm MHOCTPaHHOrO
amuTteHTa "AHpekc H.B." (-0,10%).

Haubonbluee HeratuBHoe BAUSHME Ha WHaekc PTC
0OKasasno MOHWXeHWe LeH Ha 06blkHOBeHHble akuun OAO
"C6epbaHk Poccun” (-0,72%), OAO "JIYKOWN" (-0,68%) u
OAO bavk BTB (-0,39%). Hawmbonbluee nO3UTUBHOE
BNuAHMe Ha WHpekc PTC okas3ano MoBbllLeHME LEeH Ha
npueunervposaHHole  akumm  OAO  "CyprytHedTeras"
(+0,23%) " Ha  OObIKHOBEHHblE  aKUMK MNAO
"Maruut"(+0,17%).

Ha HedTerasosbii cektop npuxoautcs  50,84%
CyMMapHOW KanuTanusaumm WHoekca MMBB.  Cpeawn
OCTasIbHbIX OTpac/nei BblaenaoTcs huHaHcbl (BEC B MHAEKCE
17,38%) v metannyprus (11,91%).

BnuaHve u Bec CEKTOpoB B
Bnusiime, % Mua exce MMBB @ Bec
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NHpexc rosybbix pmuwex

B uioHe NHAaeKc rony6bbix hullek NpoaeMOHCTPMPOoBan

0O6bemMTOopros*, Mapa. pyb6. WHA ekc rony6bix hmuek
40 * " 11 300 NONOXUTENBHYIO AMHAMUKY.
30 m I::] B .* 11150 VHAeKC ronmyBbix dulek nosbicuncs Ha 3,35% [0
20 11000 11 096,41 nyHkToB (10 736,97 nyHkTOB Ha 29 Mas 2015r.).
10 10850 [10 COCTOSAHMIO Ha KOHeL Mecsiua MHaekc ronybbix duiuex
6bin Ha 11,65% Bbllle CBOEro 3akpbiTUS rog Hasag
0 10 700
W W WWWWWWWWWWWW W W W W W W WO (9938,21I'IYHKTOBHa3OVIlOH9|2014F.).
9299999999999 9999aa9
AN M T HONTO 1N ONODOANMTSTLW © O O
O 0O 0O 00O 00O " " " " N AN NANANAN MO
N Mo wtoram Mecsaua 11 u3 16 UuUeHHbIX OyMar,
710 SKUNAM U3 COCTABA NHAEKCA IOTly GblX puiLeK Bxoasumx B Basy pacyeta WHaoekca ronybbix uiiek,
BavsiHMe aKuWi Ha MHa eKc OKaszanu Ha ero AMHaMMUKYy MOJSIOXMTENbHOE BO3AENCTBUE
rony6bix ek, % (+3,79%), 5 akumi nonusnu otTpuuatenbHo (-0,44%).
GAZP Hanb
nbonbluee MO3WTUBHOE B/IMSHUE Ha AMHAMKKY
MGNT WHaekca ronyBbix duLliek okasanu OBbIKHOBEHHbIE aKLK
SNGSP OAO '"TasnpoM" (+0,87%), MAO "Martut" (+0,71%) 1
NVTK npueBunernposaHHole  akuunm  OAO  "CyprytHedTeras"
GMKN (+0,48%).
SNGS
TRNFP Hanbonee HeraTMBHO Ha AvHaMuke VHaekca ronybbix

(uLeK oTpa3nnoch NOHMXKEHME LIEH OBbIKHOBEHHbIX aKLiMiA
OAO "C6epbaHnk Poccun" (-0,19%) n OAO baHk BTB
(-0,10%).

TATN
URKA
LKOH
MTSS
CHMF
ROSN
HYDR
VTBR
SBER

Ha HedTerasosblit cektop npuxoautca 58,60%
CYMMapHOM KanuTanu3auumm WHAeKca rony6bix uLlek.
Cpean ocTanbHbIX OTpacien BblAENSOTCA (UHAHCOBbIN
(Bec B wHAaekce 17,45%) wu noTpebutensckuii (8,84%)
CeKTopbI.
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HN3meHeHne be3 UToroBsoe Bec B
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

UHA ekc BTOPOro swiesioHa
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* 110 akymam m3 cocTasa VIHAEKCa LLIMPOKOro pbIHKa
BnusiHve aKuuii Ha lHA eKC BTOPOro 3LwwesioHa, %
VZRZ '
NMTP
VRAO
MTLRP
VTGK
KRSG
IRGZ

WHA eKC LMpoKOoro pbiHKa
- 1182

- 1176
- 1170
- 1164
- 1158
- 1152
- 1146
- 1140

-1,0% -08% -0,6% -04% -0,2% 0,0%
BnusiHve akumii Ha IHA eKC LWMPOKOTo pbiHKA, %

0,2% 0,4%

MGNT
SNGSP
NVTK
GMKN
YNDX

SBER

-0,2%

H3meHeHne yeHbl 3a
Mec,qu

0,0% 0,2%

0,4%

0,6%

MHAeKC BTOPOro 3LuesioHa Qs b -3,52% +0,19%
WUHAEeKC lIMpoKOro pbiHka BT L) -0,79% +2,78%

WUTorosoe
BansiHne, %

0,6%

0,8%

B uioHe MHpekc BTOporo swenoHa Belipoc Ha 0,19% fo
3 358,46 nynktoB (3 351,99 nyHkTOB Ha 29 Mas 2015r.).
WHaekc WnMpokoro pblHKa npubasun B Bece 2,78% u
coctasun 1 169,30 nyHkToB (1 137,63 nNyHKTOB Ha 29 Mas
2015r.).

Mo cocTosiHMIO Ha KoHeu Mecdua WMHAaekc BTOpOro
swesnoHa 6bin Ha 10,70% Bbllwe CBOEro 3akpbiTUS rod Hasaa
(3 033,85 nyHkToB Ha 30 utoHa 2014r.). NHaeKc wmpokoro
pbiHKa 6bin Ha 12,05% BbiWwe CBOEro 3aKpbiTUs rof Hasag
(1 043,57 nyHkToB Ha 30 utoHs 2014r.).

Mo nToram Mecsiua 26 us 54 ueHHbIx ymar, BXOASLWMX B
cTapyto n HoBylo basy pacueTta MHaekca BTOPOro 3LUEeNioHa,
OKasannM Ha ero AMHaMWKY MONOXWUTENbHOE BO3AENCTBME
(+3,71%), 28 akumit noBnMsiNKN oTpuuaTenbHo (-3,52%).

Hanbonee  no3UTMBHO Ha  AMHamMuke  WHAaekca
BTOPOro 3LUefIoHa OTPasuioCb POCT LUEH OBbIKHOBEHHbIX
akumi  BaHk "Bospoxxaenue" (MAO) (+0,41%) n OAO
"HMTM" (+0,32%).

Hanbonee no3ntueHOe BAMsiHME Ha AvMHaMuKy WHpaekca
WIMPOKOrO  pblHKA  OKa3ann  OObIKHOBEHHblE  aKLUuu
06blkHOBEeHHbIEe akuum OAO '"Tasnpom" (+0,73%) un MAO
"Marnut" (+0,59%).

Hanbonbwmii Bknaa B pocT MHAEKca BTOPOro sLienoHa
no wToraMm Mecsiua BHECIM LeHHble 6ymarnm UHaHCOB
(+0,47%) v xumun n HedpTexumun (+0,47%).

Ha anekTpoaHepreTuky npuxoamtcs 36,92% cymMmapHon
kanutanusaumm WHpekca BTOporo  3swenoHa. Cpeau
OCTasnbHbIX oTpacrnei BbIAENSA0TCA X“Mmnyeckoe
npou3soactBo (BeC B wuHAekce 14,91%) wn ™MeTannbl U
nobblva (12,83%).

BnusiHne n BeC CEKTOPOB B @ Bec
B;‘(;"'""e WHpaeKkce BTOPOro 31Ues10Ha
0
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Komno3nrtHbI¥ nHAgeKc obamraynsi

HosiroBo# pbIHOK

RUABITR 130,70 11,22 0,63% 7,58% 2,10%
HHAeKcosl rocyaapcTBeHHbIX 06/1Mraumi
RGBITR 325,20 11,03 -0,32% 7,01% 0,12%
RUGBITR3Y 349,15 10,99 2,82% 6,91% 8,89%
RUGBITR5Y 332,05 11,13 0,67% 7,86% 1,12%
RUGBITR5+ 334,74 11,02 1,13% 12,94%  -2,41%
HHaeKcs! KopropaTnBHbIX 06/IMraymi
MICEXCBITR 267,70 12,03 1,15% 6,47% 7,93%
MICEXCBITR3Y 265,66 12,03 1,34% 6,20% 7,55%
MICEXCBITR5Y 304,99 11,97  -0,29% 8,51% 8,88%
RUCBITRBBB 273,00 11,67 0,70% 5,88% 8,73%
RUCBITRBBB3Y 269,06 11,62 0,97% 5,67% 7,95%
RUCBITRBBB5Y 319,73 11,86 -0,33% 7,45% 11,78%
RUCBITRBBB3+ 321,56 11,86 -0,34% 7,44% 11,78%
RUCBITRBB 267,74 12,04 1,44% 6,71% 2,79%
RUCBITRBB3Y 267,66 12,03 1,55% 6,22% 3,85%
RUCBITRBB3+ 311,51 12,16 -0,15% 13,08% 3,16%
RUCBITRB 278,23 15,05 1,07% 7,57% 8,76%
RUCBITRB3Y 281,10 15,05 1,07% 7,59% 9,15%
HHAeKcsI MyHHYUNNa/IbHbIX 06/ITHraymi
MICEXMBITR 185,96 12,09 1,59% 6,88% 2,24%
RUMBITR3Y 204,73 11,92 1,58% 7,37% 6,55%
RUMBITRBBB 199,32 11,75 2,21% 7,12% 5,08%
RUMBITRBBB3Y 197,32 11,23 1,25% 4,62% 3,82%
RUMBITRBBB3+ 201,74 12,57 3,74% 9,58% 6,20%
RUMBITRBB 207,75 12,57 1,87% 8,78% 7,45%
RUMBITRBB3Y 210,83 12,56 1,85% 8,76% 7,81%
AvnHaMuka o6nurayMoHHbIX MHAeKCoB U MHaekca MMBB
105,00% - oo
104,00% - oo
103,00%
102,00%
101,00%
100,00%
99,00%
98,00% - oo
97,00% oo
96,[“]016 T T T T T T T T T T T T T T T T T 1
WOWw W W W W W w0 W W W W W0 W W WD WO WL W WD
oo g o g9 g g g g g gggggogggg
S88388282 222N 22NRNIRER
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——RUABITR WHpekc MMBB

ArpervpoBaHHbIi uHOoekc  obnuraumi
RUABITR, paccuYMTaHHbIN no MeToAnKe
COBOKYMHOIO A0XOAa M BK/OYaOWMiA B cebs
O®3, «opnopatusHble, cybdenepanbHble U
MyHUUMManbHble obnuraumm, 3a MKHb BbIPOC Ha
0,63%.

MHoekc — rocynapCTBeHHbIX — obnuraumit
Poccun RGBITR cHM3UACA 3@ npoLieawwnii Mecsil
Ha 0,32% u coctaBun 325,20 nyHKTOB. MNpn 3TOM
CpeaHeB3BeLleHHas [AOXOAHOCTb K MnoralleHuto
obnurauuii, Bxoaswmx B 6asy pacyeTa MHAEKCa,
coctTaBuna Ha  KoHey Mecdua  11,03%.
HanbonbLunii poct cpean WHAEKCOB
roCyAapCTBEHHbIX ByMar, cerMeHTMPOBaHHbLIX MO
Atopaumm, nokasan RUGBITR3Y, BkatovatoLmii B
ceba Od3 c gropaumein ot 1 roga ao 3x net. Ero
n3MeHeHue 3a Mecsl coctaBuo 2,82%.

NHpekc cybdeaepanbHbIX n
MYHULUMMANbHbIX obnuraumint  MICEXMBITR 3a
npowiealmnii MecaL, Beipoc Ha 1,59% u coctasun
185,96 nyHkTa. Haubonbwuit pocT cpeau
MHAEKCOB MYHULIMNANbHbIX obnuraumi,
CErMEHTMPOBaHHbIX MO Alpauun U KpeamTHOMY
KayecTsy, nokasan wuHaekc RUMBITRBBB3+,
BK/IIOYAIOLLMIA B cebsi obnuraumm ¢ aopaumen ot
3x net. Ero pocT 3a noHb coctasun 3,74%.

B cekTtope KOprnoOpaTUBHbLIX Ob6nMUraumi
NHAEKC, PaCCYUTAHHBIN no MeToamke
COBOKynHoro paoxoaa, MICEXCBITR BblpoC Ha
1,15% wu cocTaBun 267,70 MyHKTOB.
CpepHeB3BelleHHass [OXOAHOCTb K MOralleHuto
nHgekca MICEXCBITR coctaBuna Ha KoHel
Mecsaua 12,03%, cnpag K AOXOAHOCTM MHAEKCa
roc. 6ymar RGBITR —100 6a31CHbIX MYHKTOB.

[NoXoAHOCTb K NOralleHno
OGHHFaI.IHOHHbIX MHOEKCOoB
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HosiroBo# pbIHOK

JAWHaMMKa MHAEKCOB KOPNOoPaTUBEHLIX 06nuraumii,
CEerMeHTUPOBaHHLIX MO KPeAUTHOMY Ka4yecTBY

102,00%
101,50%
101,00%
100,50%
100,00%

99,50%

99,00%

98,50%
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—RUCBITRBBB —RUCBITRBB

AMHaMnKa 06NMrauMoHHbIX UHAEKCOB C
awpaumeiil - 3roga
102,00% [
101,50%
101,00%
100,50%

100,00%

99,50%
1
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———MICEXCBITR3Y ——RUCBICPBBB3Y - RUCBITRBB3Y
=—RUCBITRB3Y = RUMBITR3Y

m U3meHeHue 3a nepuopa, %
30.06.2015 | Mecsu | Keapran [ ron |

HHAeKcbl aKTUBOB NEHCHOHHbIX HAKOM/IEHHUH

KoHcepBaTWBHbIN 1766,17 1,03% 5,00% 6,99%
C6anaHcvpoBaHHbIl 1558,52 0,75% 4,68% 8,99%
ArpeccvBHbIii 1357,34 0,44% 4,28% 11,53%

" 3HaueHue U3MmeHeHume 3a nepmop, 6.n
HAWKaTO
FMETOP | 30.06.2015 | Mecau | Keapran | fom |

UHankaropsr craBok PEINO c LUK

MOEXREPQO 11,90 -88 -222 1190
MOEXREPOE 11,92 -82 -231 1192
MOEXREPOEQ 12,30 -58 -229 1230
MOEXREPOEQE 12,22 -84 -231 1222

7

KpeauTHOro
npoweawmnin Mecau Ha 0,70%. WHAaeKc kopnopaTuBHbIX
6ymar cektopa BB (RUCBITRBB) Bbipoc Ha 1,44%.

BbICOKOIO
BbIPOC  3a

KOpropaTUBHbIX bymar
KayecTBa RUCBITRBBB

NHpekc

Hanbonbluyto CpeaHEB3BELLEHHYIO [JOXOAHOCTb K

noraweHuio/odepte no coctosHMio Ha 30.06.2015
npoaemMoHcTpupoBsan nHaekc RUCBITRB, oHa cocTtaBuna
15,05%.

AnHaMHKa UHOEKCOB aKTUBOB
MEeHCUOHHbIX HAKONJIEHHU

102,00%
101,50%
101,00%
100,50%
100,00%
99,50%
99,00%
98,50% |
98,00%

KoHcepBaTuBHag cTpaTterns BOXeHus cpeacts no
MHEKCaM MEHCUOHHbIX HaKOoMIeHWn obecneunna 6ol
poctT Ha ypoBHe 1,03% 3a m™ecau. ArpeccuBHas
cTpaterns nokasana poct Ha 0,75% 3a mMecau.
C6anaHCMpoBaHHbIA MHAEKC MEHCUOHHBLIX HAKOMMEHUI
Bblpoc Ha 0,44%.

JAvwHaMuKa MHOUKaTopoB ctaBok PEMO osepHaiiT

13,50
13,00
12,50

12,00

11,50
11,00 |-

10,50 T T T T T T T T T T T T T T T T T T T

WHaukatop crtaBkm  PEMO  MOEXREPO  3a
npowieawmin Mecal uaMeHunca ¢ 12,78% po 11,90%
(cHmxeHne Ha 88 6asvcHbIX NyHKTOB). MHaukaTop
ctaBkm PEMNO c UK no akunsm MOEXREPOEQ coctasun
12,30%.
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B woHe obbem  TOpProB  MpOM3BOAHBIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 1 564,39 mnpa. pyébnen wnm 15,10 MAH.
KOHTPAKTOB.

OpgHvM 3 Haubonee  NIMKBMAHBIX  CPOYHBIX
KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbem TOproB MO 3TOMy KOHTPAKTy B
npowwioM mMecsue coctasun 1 354,56 mnpa. pybnei nnm
13,25 MAH. KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mecsue
ToproBanucek B 63kBopaaumnn. Nupgekc PTC 3a 3To Bpems
notepsn B Bece 2,98%, npu 3TOM CeHTA6pbCKue W
nekabpbckune gbrovepchl nogewesenn Ha 4,30% u© Ha
4,24%  COOTBETCTBEHHO. 15 MIOHA  NPOM30LNO
NCMOSIHEHNE MIOHBbCKMX KOHTpakToB Ha WHpgekc PTC.
LleHa ncnonHeHus coctasuna 94 378 nyHKTOB.

CyMMapHbI1 ~ 06bEM  OTKPbITbIX  NO3WLMIA B
KOHTpakTax no ¢btovepcam Ha MHaekc PTC 3a mecay
ynan Ha 29,99%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHaekc MMBB coctaBun B npowegwem mecsue 54,06
mMnpa. pyébnei wnam 328,05 Thic. KOHTpakToB. 3a
npoweawmin - Mecsit, 6bi10  OTMEYEHO  YMEHbLUEHME
obbeMa OTKpbITbIX NO3ULMIA B KOHTpaKTax Mo cbioyepcy
Ha NHaekc MMBbB — Ha 5,29%.

O6beM TOpProB onuuMoHamm Ha WHaekc PTC
CoCTaBwn B npolunioM Mecsiue 151,15 mnpa. pyénei unm
1,49 MIH. KOHTPakTOB. O6BbEM OTKPbITHIX MO3MLMI MO
COCTOSIHMIO Ha KoHel, Mecsida coctasun 50,54 mnpa.
pybnei vnmn 0,50 MnH. KOHTpakToB. Mpu 3TOM Ha A0t
onuuoHoB Nyt  npuxoaunocb 50,77%  OTKPLITOroO
MHTepeca MO oOnuuMoHaM. HanbonblMn  OTKPbITHIN
WHTepeC no onuuMoHaMm Konn 6bln cocpeaoToveH Ha
ctpanke 110 000, MakcuMyM Mo OnUMOHaM nyT 6bin
OTMeuYeH Ha cTparike 90 000.

3a npolweawunii  MecsiL,  yBenuyeHue obbeMa
OTKPbITbIX MO3MUMI MO OMNuUMOHaM Ha dbloyepc Ha
MHpekc PTC coctasuno 17,66%.

OTKpbITbIE MNO3ULUN B KBapTaJ/ibHbIX
onumMoHax RTS-09.15 no cTpaiikaMm, MJIH.py6.

1 800 -
1 600 A
1400 A
1200 A
1 000 A
800 -
600 -
400 -
200 -

O O O O O O O O O OO0 O o o o o o
O O O 0O 0O 0O OO 0O 0O O O o O o o o o
O O OO OO OO O0OO0OO0OOoOOoOOoOOo oo
O nowmwowmoLuwmoOLwmoLwmoLwmnmowno
N wmuoOwOUNMNOBWOWMOSTEOITOO A= AN NM

R TR o B o B o B o B o B o |



EPKa T AT ®OHAOBbLIE MHAEKCDHI

UoHb 2015 T.

NHpekcbl MockoBckoi Bupiku — koueBble MHANKATOPbl OPraHU30BaHHOMO PbiHKA LiEHHbIX ByMar v NMpou3BOAHLIX MHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCS K TWMY B3BELIEHHBIX MO KanuTanu3aumm OoHAOBbLIX MHAEKCOB. B ocHoBe mx (opMysbl pacyeTa
NEXWUT OTHOLUEHNE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuid, BKIIOYEHHbIX B CMMCOK MHAEKCA, K aHalorM4yHOMy MokasaTeso Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUUA KPYNHEAWMX WM AWHAaMWYHO PasBMBAOLUMXCS POCCUMACKMX 3MUTEHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCS HA OCHOBE LIEH aKUWM, BbIpaXXeHHbIX B pybnsax Poccuiickoir deaepaummn, a pacyeT MHaekca PTC - Ha ocHoBe LeH
aKUMiA, BblpaXxeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCHI - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KamuTanM3aumMu MHAEKCHl Haubonee NMKBUAHBIX akLMiA POCCUIMCKMX
3MUTEHTOB, 3KOHOMMUYECKast AEATENBHOCTb KOTOPbIX OTHOCUTCS! K COOTBETCTBYIOLUMM CEKTOPAM 3KOHOMMKM, AOMYLLEHHbIX K 06paLleHmto
Ha Bupxe M BKIOYEHHbIX B 6a3y pacyeTa uHaekca LLUMpoKOro pbiHKa. MeToauKkoM MpeayCMOTPEH pacyeT MHAEKCOB MO AEBATU
0TPac/isiM SKOHOMWKM:

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

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYeckon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

MICEX M&M (RTSmm) — MHAEKC aKLMI KOMMaHWii METaNypruyeckon U ropHoaobbiBatoLLeit oTpacneit

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTENbHOW OTpaciu

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

MICEX CGS (RTScr) — MHAEKC akuuii KOMNaHWiA NoTPebUTENbCKOro cexTopa

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

MICEX TRN (RTStn) - MHAEKC akumMiA TPaHCMOPTHBIX KOMMaHW

PacyeT 3HauyeHWin OTpac/eBbIX UHAEKCOB MPOM3BOAUTCA B pybnisix u B gonnapax CLUA. Mpu 3TOM B KauyecTBe «pybneBov UCTOpUM»
3HAQUYEHWU MHOEKCOB MCMOMb3YETCA <«UCTOPUS» 3HAYEHMWA OTpac/ieBblX MHAEKCOB MMBB, a «BanlOTHOW WMCTOPUM» — <UCTOPUS»
oTpacnesbiX nHaekcos PTC.

NHpaekc rony6bix dumluek sBnseTcs MHAMKAaTOPOM pbiHKa Hamboree IMKBUAHBIX aKkUMI POCCUIACKMX KOMMAHWIM UK Tak Ha3blBaeMbIX
«ronybbix uwek». WUHAEKC paccuMTbiBAETCS Ha OCHOBaHWM LEH CAEeNOK C akuusMu 15-Tu Hanbonee fMKBUAHBIX 3MUTEHTOB
POCCUIACKOro (hOHAOBOIO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LiEH akKUMiA, BbIPaXXEHHbIX B Py6nsix.

UHpekc MMBB10 — npeacTaBnseTr coboi LIEHOBOWM, HEB3BELUEHHbI WHAEKC, PacCUMUTLIBAEMbIN Kak cpefaHee apudmeTudyeckoe
n3MeHeHusi UeH 10 Haubonee NUKBUAOHLIX AKUWMMA, AOMYLUEHHbIX K OBpalleHuio Ha Gupyke. MHOEKC OTpaXxaeT MpUpOCT CTOMMOCTU
nopTdens, cocrosiwero u3 10 akuuii, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OVHAKOBbI.

MHAeKC BTOPOro 3LWesioHa — 3TO MHAWKATOP, KOTOPbIN XapaKTepusyeT AMHAMWKY LIeH aKUUiA SMUTEHTOB, CO CPEAHUM U HaYasibHbIM
YPOBHEM KanuTanusauuu. B coctaB MHAekca BxoasT 50 akumi, cnegyowmx B peuTuHre no kanutanusauun c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAekcoB — MHaekca MMBB n MHaekca PTC. MHAEKC pacCUMTLIBAETCS HA OCHOBE LIEH aKLWiA, BbIPAXKEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MUHAeKC akuuii LUMPOKOro pblHKA - UMHAMKATOp, BKAoYaowmin TOM 100 ueHHbIX B6yMar, 0TO6paHHbIX Ha OCHOBAHWUW KpUTEPUEB
NUKBUAHOCTYM, KanuTanu3auMuM W A0NWM akuui, Haxoasueics B cBoboaHoM obpalueHun (free-float) n sBnsieTcs ocHoBon Ans
copMupoBaHus 6a3 pacueTa OCTabHbIX MHAEKCOB MockoBcKoM Brpxxu. TOM-50 KOp3uHbI MHAEKCA WMPOKOMO pbiHKa COCTaBNsOT H6asy
pacyeta UHaekca MMBB n WHpekca PTC, a ocTtaBlmecs 50 akumii — Kop3uHy MHaekca BTOporo alenioHa. B 6a3y pacyeTta Kaxaoro
0TPaCc/NeBOro MHAEKCA BKIHOYAKOTCS aKUMM COOTBETCTBYIOLLErO CEKTOPA, BXOASLME B COCTaB MHAEKCA aKLMiA LUMPOKOro pbiHKa.

UHpekc MMBB — MHHOBALIMKM — MHAEKC aKLUUIA POCCUMCKUX KOMIMAHUIA ceKTopa "PbIHOK MHHOBALMI U MHBECTULIMIA".

PervoHasibHble MHAEKCbI — MHAEKChl aKUMIM, KOP3WHbI KOTOPbIX BKIIKOYAOT LieHHble ByMaru, AomnyLieHHbIe K TopraM Ha MOCKOBCKOA
Bupxxe, 0TObpaHHble NO NoKasaTensam AUMKBUAHOCTM U KanuTanusauuyv U BefyLmMX CBOK0 AeATe/IbHOCTb MPeUMyLLECTBEHHO B TOM WK
MHOM beaepanbHOM okpyre. Ha ceroHsiluHuiA AeHb AOCTYNHa MHbopMaums no uHaekcy Cubmpckoro deaepanbHOro okpyra — MHaekcy
MMBB Cnbupb.

PoCCMACKMIA MHAEKC BONATWIbHOCTU — MHAMKATOP CPOYHOrO PblHKA, KOTOPbIA PacCcuUMTLIBAETCS Ha OCHOBE BOMATWM/ILHOCTM LiEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpwu pacueTe ctoMmocTn npumensieTcss opmyna bnska-LUoyn3sa.

O6nuraumoHHble MHAEKCbI - WHAEKCbl KOPMOPaTUBHbIX, FOCYAApCTBEHHBIX U MYHWUUMMNAbHbIX OBAWUraumii, cerMeHTMPOBaHHbIX MO
AOpauMM U KPeauTHOMY KauyecTBy Ob6nuraumii, BKIOYEHHbIX B 6a3bl pacdyeta. O6AMrauMOHHblE MHAEKCHl  PacCYMTHIBAOTCS
OOHOBPEMEHHO Mo MeToaukam «total return» u «clean price». na 6a3 pacyeta 06AMrauMOHHbIX MHAEKCOB OCYLLECTBASIETCS Takxe
pacyeT nokasaTeneit Aopaumu U JOXOAHOCTU K NOralleHuio.

UHamkaTopbl ctaBok PEMNO - pacuyeTHble NMoOKasaTenu, OTPaXaloWwme KOHBIOHKTYPY POCCUMIMCKOrO 6upxeBoro pbiHka PEMO. Pacuer
nHankaTopoB cTaBkn PEMO ocyuwlectBnsieTcs pasgenbHo anst pbiHka PEMO ¢ akumamu u peiHka PEMO ¢ obnuraumsamu. B pacuet
NMPUHMMAIOTCA CAENKM, COBepLUaeMble C aKUMsMKM, BKIKOYEHHbIMU B 6a3y pacdeta MHpgekca MMBB, a Takxe caenku ¢ obnuraumnsmum,
BKJIIOYEHHLIMM B NIOMBapAHbIA cncok BbaHka Poccuu. B 3aBMCMMOCTM OT CPOKOB MCMOSHEHUsI caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbl AENSTCA HAa OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTopsl "1 Hegens" n "2 Hepenn".

MockoBckaa bupixa
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A.13

TenedoHb!: +7(495) 363 - 3232 (nob. 25071)
dakcbl: +7(495) 363 - 3232 (nob. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMAEH M BbinylweH OTKPbITbIM aKLUMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). ECim HeT kakon-nnbo
OroBOPKW 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOYHUKOM BCEM MHGOPMALMKM, M3NOXKEHHOW B HACTOSILLEM [OKYMeHTe. [JaHHas MHGOopMaums NpeaocTaBnseTcs No COCTOSHUIO Ha
[aTy HaCTOSILLEro OKYMEHTa U MOXET 6bITb M3MEHeHa 6e3 Kakoro-1mbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYyeT M He AO/MKEH PacCMaTpUBaTLCS B KaYeCTBE NPeAsIoXKEHUS UMK XKe NPUrNaLleHns AN NpoAaXKu UK yvacTusi B MOANKUCKE, UK Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK Xxe (akT ero pacnpocTpaHeHUsl He SIBNSIIOTCS
OCHOBaHMEM W Ha HUX Henb3si NonaraTbCsl B CBA3W C KaKUM-NMB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNlbCTBOM WM e MHBECTULMOHHBIM peLleHUEM, CBS3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIETC PEKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOpMauus He siBnsnack NpeaMeTOM He3aBWCUMMOM MpOBepkU. B HEM Takke He COAepXUTCS Kakux-nvMbo 3aBepeHui UM rapaHTui,
cchopMyIMpoBaHHbIX UK NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha OCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTIOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHWu unm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SMLL UK UX AUPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NMpeacTaBUTENen He
NPUHMMAET KakoW-NM6o OTBETCTBEHHOCTM (HE3ABMCMMO OT TOrO, BO3HWKMA /M OHAa B Pe3ynbTaTe XanaTHOCTU WM YEro-To APYroro), MpsiMO MM KOCBEHHO CBSI3aHHOW C
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MU MHBIM 06pa30M BO3HUKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOUEHHBIE B HACTOSLLUMIA AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBNIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALMMUCS K HaweMy (pUHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BK/IIOYAOT B CE6S1 M3BECTHbIE M HEW3BECTHblE PUCKM, (DAKTOPbI HEOMPEAENEHHOCTU M MHblE (haKTopbl,
KOTOpble MOFYT CTaTb MPUUMHOM TOrO, YTO HALLUM HbIHELLHWE MOKa3aTeNM, AOCTUXEHUS, CBEPLUEHUS UK XE NPOU3BOACTBEHHBIE MOKasaTenu, 6y AyT CYLWECTBEHHO OT/IMYATLCS OT
TeX, KOTopble CchOpMyIMPOBaHbl UK NOAPA3yMEBAIOTCS NOA 3TUMWU MPOTrHO3HLIMK 3asiBNEHUAMU. [laHHble NMPOrHO3HbIE 3asiBNIEHWSI OCHOBAHbI HA MHOTOUYMCIIEHHBIX NPE3yMMLMAX
OTHOCMTENbBHO Hallel HbIHELWHEN W Byayllein GU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLLECTBASTH CBOK AEATENbHOCTb B ByaylieM. BaxHehwumu daktopamu,
KOTOpble MOTYT MOBMMSATb Ha HaLM HbIHEWHMWE NOKA3aTeNM, AOCTUXKEHUS], CBEPLUEHUS UM XE NMPOM3BOACTBEHHbBIE NOKA3aTeNM, KOTOPbIE MOTYT CyLLECTBEHHO OT/IMYATLCS OT TeX,
KOTOopble CHOPMYNINPOBaHBI MM NOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABNIEHUAMU SBNSAIOTCS, MOMUMO MHBIX (haKTOPOB, CeaytoLme:

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

*  BONMaTWILHOCTb (@) POCCMIACKOIN 3KOHOMMKM U pbiHKA LieHHbIX 6yMar U (b) CEKTOpPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHus U ee aodepHue obuiectsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  V3MeHeHus B () OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HANOroBOM perynupoBaHun u (b) rocyAapCTBEHHbIX MPOrpaMMax, OTHOCALUMXCS K (UHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX ByMar;

*  POCTOM YPOBHSI KOHKYPEHLMM CO CTOPOHbI HOBbIX MrPOKOB Ha pbiHKe Poccuu;

. CnocobHOCTb ycneeaTb 3a 6bICI'prMM U3MEHEHNAMN B Hay‘-IHO-TeXHW-IeCKOI‘/'I cpene, BKKO4Yas CNocoB6HOCTb UCMONb30BaThb pacClUnpeHHble d.)yHKLl,MOHa}'IbeIe BO3MOXXHOCTH,
KOTOpblE MONYyNSPHbI Cpean KNMeHToB KoMnaHum u ee fovepHuX O6LL|,6CTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHUS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PAaBHO Kak W NOAAEPKa KOHKYPEHTOCMOCOBHOCTY;

*  CNoCOBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB HA OTEYECTBEHHbIN PbIHOK W B 3apYBEXHBIX IOPUCAMKLMSIX;

*  CMOCOGHOCTb YBENMUMBATD NpeasIoKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCANKLMSIX.

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

3asIBIEHWIA B HACTOsILLEM AOKYMEHTE B CBAA3U C M3MEHEHUAMU Halunx 0)KVIL|aHVIl7I, UnNu nepeMmeH B YC/IOBUAX UIn obcrosTenbcTBax, Ha KOTOPbIX OCHOBAHbl 3TU MPOrHO3HblE
3adaBneHus.
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