MOCKOBCKA#A
BUPXA

KomriosntHeIe HHAEKCHI

WUHpekc MMBB 1338,43 -3,42% -7,64% -13,12% -10,57%
MHaekc PTC 1 336,46 -4,91% -9,63% -16,65% -16,97%
WMHaekc PTC CtaHpgapt 9 150,91 -3,28% -6,81% -12,62% -10,42%
MHaekc PTC-2 1 250,48 -5,21%-17,80% -23,73% -32,54%
MICEX SC 2 914,87 -4,28%-15,06% -19,74% -23,34%
OTpacrieBbie UHAEKCHI (Py6. 3HaAYEHNS)
HedTb 1 ras 2961,75 -3,49% -6,87% -11,65% -7,40%
DneKTposHepreTuka 1120,53 -8,60%-28,13% -38,79% -48,86%
c”:;‘:)efme”"c"”” 532593 -3,84% -657%  0,68% 9,34%
TenekoMMyHUKaLnn 1982,78 -4,18%-11,33% -10,75% -12,08%
MalunHoCcTpoeHne 1714,52 -7,26%-14,87% -16,90% -19,34%
®urHaHCbI 4 041,35 -3,45%-10,43% -18,01% -23,40%
Xumus n HepTeEXMMUA 7 867,57 -3,52% -7,64% -8,64% -7,40%
MeTtannbl U obblya 2 222,96 -3,51%-12,23% -27,45% -30,86%

Temaruyeckme HHAEKCHI

UHpexc MMBB-10 3 033,96 -3,08% -7,99% -15,06% -11,74%

Vikinekc 2335 9,57% 8,00% 15,50% -22,55%

BonaTtunbHoOCTM

Vinpexc MMBB 396,34 -1,00%-12,80% -20,88% -47,26%

MNHHOBaLuK

WHaexc PTC Cuéups 479,31 -5,13%-19,88% -28,32% -36,14%
Kypc gonnapa (b P®)

USD / RUB 31,72 2,70% 2,67%  4,52%  7,52%

KNMFOYEBBIE CEKTOPbI

®OHAOBbLIE MHAEKCDI

Henens c 15 no 19 anpens 2013r.

3a Hegento ¢ 15 no 19 anpens 2013r. poccuiAckuit
PbIHOK  aKuuii  MPOAEMOHCTPUPOBaN  OTpULATENbHYHO
AVHaMUKY Mo MHAeKcaM MockoBckoi Bupxkun. MHaekc MMBB
noHmsuncs Ha 3,42% po 1 338,43 nyHktoB (1 385,84
nyHKTOB Ha 12 anpens 2013r.), gonnaposbit MHaekc PTC
ynan Ha 4,91% po 1 336,46 nyHkToB (1 405,47 NyHKTOB Ha
12 anpens 2013r.).

Kypc ponnapa CLUA no oTHoweHnwo K pybnio 3a
npoLueaLyo Heaento Bbipoc Ha 2,70%.

Ha §oHooBoM pbiHKe Habnwaanocb  MoBbileHWe
BOMATUNbHOCTM:  POCCUMICKMIA  MHAEKC  BONMATWUBHOCTU
nosbicuncs Ha 9,57% po 23,35 nyHkTa (21,31 nyHkTa Ha 12
anpens 2013r.).

Ha npoweawelrt Hegene BCe K/OYEBbIE CEKTOPbI
3KOHOMMWKW, NpPEeACTaBNeHHble Ha POCCUACKOM (hOHAOBOM
pblHKE, MOKa3anu oTpuuaTenbHylo AuHaMKUKY. Jlupepom
nageHWss Ccrana 3MeKTpo3HepreTuka: MOHWXEHNe Mo
oTpacneBoMy  MHAekcy  coctaBuno  8,60%.  Takxke
CyLecTBEHHOe CHUXEHNe NpoAEMOHCTPMPOBANM
MaLUMHOCTPOUTESNbHBIN U TENEKOMMYHUKALMOHHBIA CEKTOPbI
— WHAeKkc MawuHOCTpoeHust ynan Ha 7,26%, a WHaekc
TENEKOMMYHMKaLWiA notepsan B Bece 4,18%.

Mhpekc MMBB WMHHOBaumu noHmsuncs Ha 1,00% pgo
396,34 nyHkToB (400,33 nyHkTOB Ha 12 anpens 2013r.).

WHpekc ronybbix duwek PTC CraHaapT ynan Ha 3,28%
no 9 150,91 nyHktoB (9 461,14 nyHkTOB Ha 12 anpens
2013r.).

NHaekcbl «BTOPOro  3LWIefoHa»  NpoAEMOHCTpUPOBasM
oTpuuaTenbHyl0 AuHaMuKy. Py6neBbii MHaexkc MICEX SC
ynan Ha 4,28% po 2 914,87 nyHkTtoB (3 045,19 nyHKTOB Ha
12 anpens 2013r.). Jonnaposbit UHaekc PTC-2 notepsin B
Bece 5,21% wun cocrasun 1 250,48 nyHktoB (1 319,17
NyHKTOB Ha 12 anpens 2013r.).

KOMMNO3WTHLIE MHAEKCDHI
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Henens c 15 no 19 anpens 2013r.

OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
NHa exkc MMBB
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BnusiHue akuuii Ha uHa ekcbl, %
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UTorosoe

BnusaHue, %

-3,42%
-4,91%

3a Hegento ¢ 15 no 19 anpens 2013r. poCcCUACKMIA PbIHOK
aKUMN NPOAEMOHCTPUPOBaN OTPUUATENBHYIO AMHAMUKY Mo
nHaekcam MockoBckoi Bupyxin. MHaekc MMBB noHM3WNCs Ha
3,42% po 1 338,43 nyHkToB (1 385,84 nyHkTOB Ha 12 anpens
2013r.), nonnaposbiit MHaekc PTC ynan Ha 4,91% go 1 336,46
nyHkToB (1 405,47 nyHkTOB Ha 12 anpensa 2013r.).

Mo cocTosiHMIo Ha KoHel Hepenu MHaekc MMBB 6bin Ha
7,64% Hwxe cBoero 3akpbiTus Mecau Hasag (1 449,20
NyHKTOB Ha 19 mapta 2013r.) n Haxoauncsa Ha 10,57% Huxe
aHanornyHoro nokasatens rog Hasag (1 496,60 nyHkToB Ha 19
anpensi 2012r.). WUHaekc PTC 6bin Ha 9,63% Hwuxe cBoero
3aKpbiTUS Mecsu Haszag (1 478,82 nyHkTOB Ha 19 MapTta
2013r.) »n Haxogunca Ha 16,97% HMXKe aHanormyHoro
nokasatenss rog Hasag (1 609,56 nyHkTOoB Ha 19 anpens
2012r.).

MoHmxeHne WHaoekca PTC Ha npolleawelr Hepene
COMpPOBOX/JaN0Cb MOBbILIEHNEM BONATUIBLHOCTU: Poccuiickuin
MHAEKC BonaTtunbHocT RTSVX nosbicuncs Ha 9,57%.

Hanbonbluee HeratuBHoe BAMsiHME Ha WHaekc MMBB
oKasano MOHWXeHWe LeH Ha O06blkHOoBeHHble akumm OAQ
rasnpom (-0,77%), OAO JIYKOWN (-0,37%) n OAO C6epbaHk
Poccun (-0,28%).

O6bbeM TOproB UeHHbIMW bGymMaramu, BKIHOYEHHbIMU B
6a3y pacyeTa nHaekcoB MockoBckol bupxxu, coctaBun 125,95
mMnpa. pyb., a KanuTanusauusi akuuii, BXOAAWMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 18 339,27 mnpa. pyb.

Mo wToraM Hemenu 45 akuui, BXOAALWMX B CMMCOK
MHaoekca MMBB, okaszanu Ha ero AMHaMUKY oTpuuaTtesibHoe
Bosgenctene (-3,58%), 5 UeHHbIX 6ymMar MOBAMSAN
nonoxwteneHo (+0,16%).

Hanbonblwmnii Bknag B naaeHue WHaekca MMBB no
UTOraM Heaenu BHECM UeHHble 6yMarm HedTM M rasa
(-1,85%) n duHaHcos (-0,53%).

Ha HedrterasoBbit  cektop  npuxoautcs  51,68%
cyMMapHoi kanuTanu3auum NHgekca MMBB. Cpean ocTarnbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B MHAekce 18,98%) u
metannyprus (8,33%).
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Henens c 15 no 19 anpens 2013r.
NHpexc «rosybbix ¢pnwex

9450 _:quKcPchTamapr 3a Hegeno ¢ 15 no 19 anpens 2013r. py6nesbiii
9400 MHaekc «rony6bix duwek» PTC CraHgapT
9350 - I o NpPOAEMOHCTPUPOBAN OTPULIATENBHYIO IMHAMUKY.
[ ]

9300 - *Tn'?*.lll]él"ﬂ 1* MHpexc PTC CraHpgapT noHu3wncs Ha 3,28% po
9250 - + 9 150,91 nyHkTtoB (9 461,14 nyHKTOB Ha 12 anpens
9200 - éq.l;rl. Tl:l *Efl 2013r.). Mo cocTosHMIO Ha KoHeu Hepenn WHpekc PTC
9150 - *"-"-""'i.[l l !lj'rﬁtﬁ' CraHpapT 6bin Ha 6,81% HwXe CBOEro 3akpbiTUs MecsL
9100 - Hazaa (9 819,96 nywkToB Ha 19 Mapta 2013r.) wu

Haxoauncs Ha 10,42% HuKe aHanorMyHoOro nokasartens
roa Ha3ag (10 215,91 nyHkToB Ha 19 anpens 2012r.).

Mo wtoram Hegenm 12 w3 15 ueHHbIX 6GymMar,
BXOASWMX B CMAMCOK MHAEKCA «ToflybbiX duLlek,
15.04 16.04 17.04 18.04 19.04 OKa3ajn Ha ero AMHaMKKYy OTpuuaTenbHOe BO3AENCTBUE
(-3,37%), 2 akumu nosavanu nonoxutensHo (+0,09%),
LeHa 1 ueHHol 6yMarn He U3MEHWUITUCH.

*no akumsiM U3 coctaBa nHaekca PTC Ctanaapt

BnuaHue akuuit Ha MHaekc
PTC CrangapT, %

Hanbonee HeratuBHO Ha AunHammke WHpekca PTC
CTaHgapT OTpaswiocb NageHne ueH OO6bIKHOBEHHbIX

URKAS | | akumi OAO TasnpoMm, BNWsiHWE KOTOPbIX COCTaBW/IO
1 1 - o) - 0,
SBERPS i i 1,03% 1 OAO TYKOWN (-0,46%).
TRNFPS ! ! Mo3nTnBHOE BnMsiHME Ha AuHamuky WHpaekca PTC
SNGSS : : CraHoapT oka3anm  06bikHOBeHHble  akuun  OAO
I I Ypankanuii (+0,08%) n npuemnernposaHHble akumm OAO
CHMFS ' ' C6epbark Poccum (+0,01%)
1 1 y 0).
HYDRS . |
FEESS i i Ha Ijed)TeI’aBOBbll\/'l cektop npuxoautcs 56,59%
NVTKS , , CyMMapHOW KanuTanu3auum MHAEKCA «rofybbix (uiiek».
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ROSNS . . (7,26%).
1 1
VTBRS ! !
SBERS ! !
LKOHS : :
GAZPS Bec B
UHAEeKce LT
-1,1% -09% -0,7% -0,5% -0,3% -0,1% 0,1% HanmeHoBanne PTC MHAEKCE
MMBbB
CraHaapTt
HN3meHeHne yeHbl Be3 UToroesoe o o
2 12 1 15 FEESS ®CK E3C, ao 0,88% 0,61%
+0,09% -3,37% 0% -3,28% GAZPS lasnpom, ao 18,50% 14,59%
MK Hopwunbckuit
BAMAHME 1 BEC CEKTOPOB B @ GMKNS Pao 6,05%  4,80%
WHp ekce PTC CTaHpapr !
OB;‘O;"'"“‘*'°’° HYDRS  Pycluapo, ao 1,41% 1,12%
' 6,70% LKOHS JIYKOWN, ao 19,40% 15,31%
0,0% © NVTKS  HOBAT3K, ao 4,81% 3,77%
05% @ 4,31% O ROSNS  HK PocHedTb, a0 5,80% 4,59%
’ 2,29%
7,26% ‘ 22,86% RTKMS PocTtenekom, ao 4,31% 3,06%
-1,0% SBERS C6epbaHk Poccum, ao 18,28%  14,44%
1 co SBERPS C6epbaHk Poccum, an 1,29% 1,01%
1,5% 56,59%
SNGSS CypryTHedTeras, ao 5,25% 2,00%
“20% TRNFPS  AK TpaHcHedTb, an 2,83% 2,25%
-2,5% | URKAS  Ypankanuii, ao 6,70% 5,29%
g . oz <3 VIBRS  Bakk BTB, ao 3,29% 2,60%
g o g5 E 82 s E e
£y % 3¢ B¢ jI % 76,42%



MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Henens c 15 no 19 anpens 2013r.
NHaexc «BTOpPOro 3LE/I0OHa»
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BnuaHue akuwi Ha UHp ekc PTC-2, %

VTGK
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NKNCP
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VRPH
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IRGZ

-0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4%

H3meHeHne yeHbl WUTorosoe
3a He,qemo U3MeHeHuii | BnusiHne

KonunuecrBo 6yMar

+0,93%  -6,14% 0% -5,21%

NHpekcebl «BTOpOro SlIenoHa»
NpoAeMOHCTPUPOBau oTpuLaTenbHyIo ANHaMUIKY.
Py6nesbiii MHaekc MICEX SC ynan Ha 4,28% no 2 914,87
nyHktoB (3 045,19 nyHktoB Ha 12 anpens 2013r.).
Jonnaposbii MHaekc PTC-2 notepsn B Bece 5,21% u
coctaBun 1 250,48 nyHktoB (1 319,17 nyHkTOB Ha 12
anpens 2013r.).

Mo cocTtosiHnio Ha koHel Hegenu UHaekc MICEX SC
6b11 Ha 15,06% HWxXe CBOEro 3akpbiTusi Mecsl Hasag
(3 431,52 nyHkTOB Ha 19 MapTa 2013r.) 1 HaxoAuncsa Ha
23,34% HMXe aHanormyHoro nokasatensl rog Hasag
(3 802,32 nyHkTOB Ha 19 anpens 2012r.).

MHpekc PTC-2 6bin Ha 17,80% HWxXe CBOEro
3aKpbITMA Mecal Hasaa (1 521,24 nyHkToB Ha 19 MmapTa
2013r.) n Haxogunca Ha 32,54% HwKe aHanormyHoro
nokasartens rog Hasag (1 853,73 nyHkToB Ha 19 anpens
2012r).

Mo utoram Hegenu 42 ueHHble 6ymarn, Bxoasume B
cnucok MHpekca PTC-2, okaszanu Ha ero AMHaMUKY
oTpuuatensHoe Bo3geicteue (-6,14%), 5 akuuii
nosnusinn nonoxutensHo (+0,93%), ueHa 3 UEHHbIX
6ymar He u3MeHunachb.

Hanbonee HeratuBHO Ha AuHamuke WMHaekca PTC-2
OTPa3UIOCh MOHWMXKEHWE LieH OBbIKHOBEHHBIX akumii OAO
UpkyTckaHepro (-0,78%) n OAO KAMA3 (-0,47%).

Hanbonbluee nO3WTUBHOE BAUSIHWE HA [AMHAMUKY
WHpekca PTC-2 okasanu 06blkHOBEHHble akuum OAO
Bomxkckasa TIK (+0,28%) n OAO Bank CaHkT-leTepbypr
(+0,23%).

Hanbonblunii Bknag B nageHWe MHAEKCa «BTOPOro
JlIenoHa» MO WUTOraM Heaenu BHeCnU LeHHble Gymaru
anekTpoaHepretukn  (-1,67%) ¥ MaWMHOCTPOEHMUS
(-1,14%).

Ha 3anektposHepretnky  npuxogutca  37,92%
CyMMapHoi kanutanusaumm WHaekca PTC-2. Cpeau
OCTasnbHbIX OTpacneil BbIAENSIOTCS  MalUMHOCTPOEHUE
(Bec B umHAekce 12,43%) ¥ NOTpeBUTENLCKUIA CEKTOP
(11,92%).

BnusiHve n Bec ceKTopos B
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Henens c 15 no 19 anpens 2013r.
HNHpgexc MMBb-10

WHp ekc MMBB-10 MpupocT ueH akuuiiB UHa ekce MMBB-10, %
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B sssigeeras ®OHJ0BbIE MHAEKCDI

Hepens ¢ 15 no 19 anpensa 2013r.
HosiroBos peIHOK

WaMeHeHue 3a nepuon Ha npowepaweli Hepene ueHoBon WHAekc

m_ rocyaapCTBeHHbIX o6nuraumin Poccum (RGBI) Bbipoc
BRI TSN NI . 0 1% 10 139,75 nyera (138,59 a 12 anpons

2013 r.). Tput TOM Cpe/HEB3BELIEHHas JOXOAHOCTL
RGBI 139,75 0,11% 1,99% 0,40% 6,35% obnuraumii, BxoaAWwMX B 6asy pacyeTa MHAEKCA,
RGBI-tr 323,46 0,25% 2,57% 2,18% 14,08% cHuMaMnace Ha 1 6asucHbIi MYHKT WM COCTaBWna

[oxoaHocTb 6,53% -16.n. -21 6.n. 12 6.n. -96 6.n. 6,53%.

HHAeKcs! KopropaTnBHbIX o6mmraymsi

MICEXCBICP 93,59 0,00% 0,24% 0,39% 0,66% VHaeKe MyHMLMAnbHBX obanraii  MICEX
MICEXCBITR 231,39 0,15% 0,89% 2,44% 8,74% “

o 6 ° e ° 06 ° c1 6 ° MBI TR  (COBOKYMHbI  [oxoa)  Mokasan
Aoxoarocty : ° AL - - T MONOXUTENbHYIO AMHaMWKy W coctaBun 171,12

WL IR 2 ) 2 S IS v hroB, poct Ha 0,13% (170,90 Ha 12 anpens
MICEXMBICP 97,53 -0,04% -0,06% 0,38% 0,65% 2013 r.)

MICEXMBITR 171,12 0,13% 0,66% 2,22% 8,11%
[oxoaHocTb 7,76% 0 6.n. -4 6.n. -28 6.n. -16 6.n. .

B cexTope KopnopaTuBHbIX 06MMraLmii MHAEKC,
KocepBaTvBHbiii 154365  014%  089%  2,82%  7,65% IF\’/IaICC;):‘Ta;IHEI’_'F‘: no MeToﬂ”Kle (‘)3/°B°KY”"'°r° ngxt;.qa,
C6anaHc1poBaHHbIi 134454  -0,65%  -0,87% 0,12% 2,66% MICEX C BbIpOC Ha 0,15% w cocTasun 231,39
ArpeccHBHblii 114791  -1,67%  -3,12%  -5,02%  -2,70% YHKTa.

HNuankaropel crasok PEI1O no akynsim
OBepHaﬁT 6,08% 17 6.n. 22 6.n. 34 6.n. 56 6.n. KOHcepBaTVIBHaﬂ cTpaTeruna BnoXXeHunsa CpeacTs
1 Hepens 5,97% -156.n. 152 6.n. 116 6.n. -856.n. MO WMHAEKCY MEHCMOHHBIX HaKOMMeHuit obecneumna
2 Hepenu 7,50% 0 6.n. 3 6.n. 58 6.1. 125 6.n. 6bl pocT Ha ypoBHe 0,14% 3a Heaento, arpeccuBHas
Uranxaropsi crasok PEIO o o6mrauynsam cTpaTerus — CHUkeHue Ha 1,67% 3a Hezento.
OBepHanT 6,12% 18 6.n. 6 6.n. 36 6.n. 42 6.n.
1 Hepens 6,66% 34 6.n. 14 6.n. -38 6.n. 80 6.n. CraBka PEMO oBepHaliT no obnurauusM 3a
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®OHAOBbLIE MHAEKCDI

Henens c 15 no 19 anpens 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

WUHaeke PTC n 6a3uncobl pbrovyepcoB

3a Hegeno ¢ 15 no 19 anpens 2013r. obbem
TOProB MpPOM3BOAHBIMA MHCTPYMEHTAMM Ha WHAEKChbI
Ha MockoBckoit bBupxe coctaBun 789,40 wmnpga.
py6nei nnn 9,46 MNH. KOHTPaKTOB.

Hanbonee nMKBMAHLIM CPOYHBLIM KOHTPAKTOM Ha
pbiHke FORTS saBnsietcs dbioyepc Ha WHaekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MpOLUIO
Hepene coctaBun 686,67 mnpa. pyénei unum 8,27 MiH.
KOHTPaKTOB.

®blouepchl Ha MHaekc PTC Ha npolunoi Heaene
NPenMyLLLECTBEHHO ToproeanmMcb B  63KBOpAauUMM.
NHpekc PTC 3a Hegento notepsin B Bece 4,91%, npu
3TOM  MIOHbCKME W  CeHTAbpbCkMe  btodepchbl
nogewwesenu Ha 4,92% wu Ha 5,01% CoOTBETCTBEHHO.

CyMMapHbil  06bEM  OTKPbITBIX  MO3ULUMIA B
KOHTpakTax no ¢bloyepcaMm Ha MWHaekc PTC 3a
Hegento ynan Ha 8,19%

O6beM TOpProB (bOYEPCHLIM KOHTPAKTOM Ha
MHpekc MMBB cocTaBun Ha npolweallen Heaene
6,74 mnpa. pybneit unm 50,61 Thic. KOHTpaKToB. 3a
Hepento 6bINO  OTMEYEeHO yBennyeHne obbema
OTKPbITBIX MO3MUMI B KOHTpaKTax no (btoyepcy Ha
NHpekc MMBB Ha 9,51%

O6beM TOproB onuuMoHamMn Ha WHaekc PTC
COCTaBWSI Ha Mpownon Hegene 95,76 mnpa. pybnen
unn 1,14 MAH. KOHTpakToB. O6beM OTKpPbITbIX
nosuumi coctasun 100,80 mnpa. pyénen wam 1,17
M/H. KOHTPaKToB. [py 3TOM Ha AOMO OMUMOHOB MyT
npuxogunocb 43,22%  OTKPLITOrO  WMHTEpeca Mo
onuMoHaM. HaubonbluMin  OTKPbITbIA  UHTEPEC MO
OMUMOHAM Ko Obll  COCPeAOTOYEH Ha CTpauke
145 000, MakcuMyM no onuMoHaM nyT 6bi1 OTMeuyeH
Ha cTpalike 135 000.

3a npoweawyo Heaento noHuWxkeHne obbema
OTKPbITBIX NO3WUMI Mo onumMoHaM Ha WMHaekc PTC
coctasnno 29,11%.

OTKpbITbIE NO3MLMN B KBapTaJibHbIX
onumoHax RTS-6.13 no crpaiikaMm, M/H.py6.
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EPKa AT ®OHAOBbLIE MHAEKCDI

Henens c 15 no 19 anpens 2013r.

UHaekcbl MOCKOBCKOI BMpXM — KloUEBble MHAMKATOPbl OPraHW30BaHHOMO PbIHKA LEHHbIX GyMar M MpOM3BOAHBIX MHCTPYMEHTOB
Poccum. MHAEKCHI aKLMit OTHOCATCA K TUMY B3BELIEHHBIX MO KanuTanusaumn GOoHAO0BbIX MHAEKCOB. B 0CHOBE UX (DOPMyJbl pacyeTa IeXUT
OTHOLUEHNe CyMMapHOVI prHOHHOl)'I Kanntannsaumu aKLl,VIl\/'I, BKJTIOYEHHbIX B CMUCOK MHAEKCA, K aHaNOrM4YHOMY MOKa3aTeNto Ha Ha4vallbHYIO
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanbonee /NMKBMAHBIX aKUMN KPYMHEMWMX WM AWMHAMUYHO pPa3BMBAIOLMXCS POCCUACKMX 3MUTEHTOB. Pacuyer WHpekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin deaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LiEH aKLWIA,
Bblpa>keHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT U3MEHEHUSI LIEH aKLMWA, SMUTEHTbI KOTOPbIX OTHOCATCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKM,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
KanuTanm3npoBaHHbIX SMUTEHTOB J@HHOMO CEKTOopa:

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

MICEX PWR (RTSeu) — MHAEKC aKLUM KOMNaHWUIA SHEPreTUYecKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

MICEX M&M (RTSmm) — MHAEKC aKLMI KOMMaHWii METaNypruyeckor 1 ropHoaobbIBatoLLei oTpacneil
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHOWN OTpac/n

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

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM — MHAEKC aKLMii KOMMAHUIA XMMMUYECKON 1 HEDTEXUMUYECKON OTPac/m

PacyeT 3HaueHWi OTpac/neBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybieBoi UCTOpUM»
3HAYeHWUN WHAEKCOB WCMOJb3YETCS <UCTOPUS» 3HAYEHWM OTpacneBblXx WMHAEKCOB MMBB, a «BanlOTHOM MUCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHpekc «rony6bix mwek» (PTC CraHaapT) sBASIETCS MHAMKATOPOM pblHKa Hamboree NMUKBUAHBIX akUMNA POCCUMACKUX KOMMaHWIA
WK TaK Ha3blBaeMblX «ronybbix duiek». NHAEKC paccUUTbIBAETCS Ha OCHOBAHWMM LieH CAEMOK U KOTUPOBOK 15-Tn Hanbonee NUKBUAHBIX
aKuMiA poccuiickoro hoHAOBOrO pbiHKA. PacyeT uHAeKkca BeAeTCs Ha OCHOBaHWMM LieH aKLUMI, BbIPaXXEHHbBIX B py6nisiX.

UHpekc "rony6bix cdpuwek" MMBB10 — npeactasnseT cobol LIEHOBOM, HEB3BELWIEHHbI WMHAEKC, PACCUMTLIBAEMbIA KaK CpeaHee
apudmMeTnyeckoe M3MeHeHus LeH 10 Hambonee NMKBUAHBLIX aKUMK, AOMYLEHHbIX K 06palleHnto Ha 6upxe. MIHAeKC oTpaXaeT npupocT
cTouMocTu nopTdensi, coctosero n3 10 akumii, Beca KOTOPbIX B COCTaBe NOPTGeNs B HayabHbIM MOMEHT BPEMEHWU OAMHAKOBbI.

UHaekc «BToporo 3swesnoHa» (PTC-2) — 3T0 MHANKATOP, KOTOPbI XapakTepusyeT AMHAMUKY LIEH aKLMIN SMUTEHTOB CO CPEAHUM U
HayasibHbIM YPOBHEM KanuTanu3auuu. B cocTaB mHAekca BxoaaT 50 akuui, crneayowmx B pedTUHre Mo KanuTanmsaumm C yyeTtom free-
float nocne 6asbl pacyeTa OCHOBHbIX MHAEKCOB — WHAaekca MMBB u MHaekca PTC. WMHAEKC paccUMTbIBAETCS HA OCHOBE LIEH aKLWWA,
BblpaXXeHHbIX B gonnapax CLUA.

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

PervoHasbHble MHAEKCbI — WHAEKCHI aKLWM, KOP3MHbI KOTOPbIX BK/IKOYAOT LEHHble ByMary, AOMyLeHHbIe K TopraM Ha MOCKOBCKOW
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmxX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WAu
MHOM cbeaepanbHOM OKpyre. Ha cerofHsWHWIM AeHb AOCTynHa MHdbopMaums no nHaekcy Crubupckoro deaepanbHoro okpyra — MHaekcy
PTC Cnbupb.

PoccMCKMii MHAEKC BONMATWU/ILHOCTU — WHAWMKATOP CPOYHOMO PbIHKA, KOTOPbIM PAacCUMTHIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctoumocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6nuraumoHHble MHAEKCbl - CEMEWCTBO OOMMrauMOHHbIX MHAEKCOB BkOYaeT MHpekc kopropaTuBHbix obnuraumii MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CEerMeHTax POCCUICKOrO OBNUraLUMOHHOIO pbiHKa. O6MrauMoHHbIE MHAEKCH PacCUUTLIBAIOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» n «gross price». [ns 6a3 pacdeTa 06MMraLMOHHBIX MHAEKCOB OCYLUECTBNSIETCS TaKKe pacyeT rnokasaTenei
Alopaunn 1 JOXOAHOCTU K NOralleHuio.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTPaXalolMe KOHBIOHKTYPY POCCUMCKOro 6upxkeBoro pbiHka PEMO. Pacuer
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NPUHUMAIOTCA CAENKW, COBEpLUaeMble C aKuMsMM, BKIOYEHHbIMM B 6a3y pacyeta MHaekca MMBB, a Taioke caenku ¢ obnuraumsmu,
BKJTIOYEHHBIMU B TOMbapaHbIN cnncok baHka Poccuun. B 3aBUCMMOCTM OT CPOKOB MCMonHeHus caenok PEMO, ucnonb3yeMbix Al pacyeTa,
WHAMKATOPbl AeNATCA Ha OAHOAHEBHbIE MHAMKATOPbI "overnight”, nHavkatopsl "1 Hegens" n "2 Hepenn".

MockoBckas Bup»a MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBOW MHMOPMaLIMm
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (pob6. 22222)
E-mail: indices@micex.com
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