MOCKOBCKA#A
BUPXA

KomriosntHeIe HHAEKCHI

WUHpekc MMBB 1401,79 -1,71% 4,93% -7,05% 8,85%
MHaekc PTC 1405,34 -1,71% 5,83% -10,90% 7,00%
WMHaekc PTC CtaHpgapTt 9 480,07 -1,82% 3,60% -7,10% 6,81%
MHaekc PTC-2 1291,21 -2,48% 3,84% -22,54% -12,61%
MICEX SC 3073,43 -0,14% 5,09% -15,59% -3,75%
OTpacrieBbie UHAEKCHI (Py6. 3HaYEHNS)
HedTb 1 ras 3048,54 -1,94% 3,13% -7,93% 12,59%
DneKTpo3HepreTmka 1280,26 1,73% 11,63% -27,23% -26,90%
c”:;‘:)efme”"c"”” 5844,45 2,06% 8,14%  0,82% 37,15%
TenekoMMyHUKaLnn 2 088,08 -1,59% 5,85% -7,25% 8,12%
MalunHoCcTpoeHne 1759,80 -0,76% 3,49% -14,07% -1,04%
®urHaHCbI 4 290,94 -2,24% 7,16% -12,55% -5,27%
Xumus n HepTeEXMMUA 7 867,57 -047% 5,66% -7,22% 10,06%
MeTannbl n nobblya 2 191,33 -5,36% 0,30% -23,29% -18,96%

Temaruyeckme HHAEKCHI

VHaekc MMBB-10 3138,92 -2,22% 4,15% -10,11%  3,29%

®OHAOBbLIE MHAEKCDI

Hepgena ¢ 13 no 17 mas 2013r.

3a Hegento ¢ 13 no 17 mas 2013r. pocCUACKMI pbIHOK
aKUMIN NPOAEMOHCTPUPOBAN OTPULATESbHYIO AMHAMWKY MO
nHaekcam MockoBckol Bupxun. UHaekc MMBB noHM3uUnCs Ha
1,71% po 1 401,79 nyHktoB (1 426,25 nyHkToB Ha 10 Mas
2013r.), ponnapoBbii UHgekc PTC ynan Ha 1,71% po
1 405,34 nyHkToB (1 429,78 nyHkTOB Ha 10 Masa 2013r.).

Kypc ponnapa CLUA no oTHoweHnw K pybnio 3a
npoLealwyo Heaento Bbipoc Ha 1,07%.

Ha (oHaoBoM pbiHKE Habnoganocb MoBbilLEHWE
BONMATUIbHOCTU:  POCCMUCKMIA  MHAOEKC  BOMATUIbHOCTU
noBblcUcs Ha 2,27% po 20,76 nyHkta (20,30 nyHkTa Ha 10
mas 2013r.).

Ha npowepaweli Hepene 60OMbIUMHCTBO — KOYEBBIX
CEKTOPOB 3KOHOMWKMW, MPEACTaBNEHHbIX Ha POCCUMINCKOM
(OHAOBOM pbIHKE, MOKa3anu OTPULATENbHYIO AWHAMUKY.
Jlngpepom napeHuss ctana MeTanIyprysi: MOHWXKEHWE Mo
OTpacneBoMy  WHAEKCy  coctaBuno  5,36%.  Takxke
CyLlecTBEeHHOe CHWDKEHNe NpOAEMOHCTPUPOBaNM
(unHaHcoBbIV U HedTera3oBbIN cekTopbl — MIHAEKC prHaHcoB
ynan Ha 2,24%, a WHpgekc HedTM u rasa noTepsin B Bece
1,94%. Hambonblumii pocT 6bi1 OTMEYEH B NOTPEBUTENBCKOM
cektope — WHAekc noTpebuTenbckoro cektopa MOoBbICUIICS
Ha 2,06%.

Mhpekc MMBB WMHHOBaumu noHmsuncs Ha 0,66% pfo

NHpekc

BONaTUILHOCTH 20,76  2,27%-14,88%  -6,11% -49,14% 406,70 nynkTOB (409,39 NMyHKTOB Ha 10 Mas 2013r.).

WHaekc MMBB . . . . NHaekc rony6eix duwek PTC Crangapt ynan Ha 1,82%

WHHoBaLMM 406,70 -0,66% 4,01% -11,68% -40,48% no 9 480,07 nyHkTOB (9 656,19 NyHKTOB Ha 10 Mas 2013r.).

Maexc PTC CuBupb 481,27 486% 1,00% -2553% 2597%  VWASKCH <BTOPOTO JWenor@  MpoACMOHCTPUpOBATM
oTpuuaTenbHylo AuHamuky. PybneBbii WHaekc

Kypc aonnapa (L5 P®) ynan Ha 0,14% po 3 073,43 nyHkToB (3 077,87 nyHKTOB Ha

usD / RUB 31,42 1,07% -0,11%  4,45% 1,42% 10 masa 2013r.). lonnaposbiii UHaekc PTC-2 notepsn B Bece
2,48% wn coctasun 1 291,21 nyHkToB (1 324,07 NyHKTOB Ha
10 mas 2013r.).

KJIFOMEBbBIE CEKTOPbI KOMMO3WTHbIE MHAEKChI
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MOCKOBCKA#A
BUPXA

NHp exc PTC
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BnmsiHne Ha
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VIHAeKc MMBB +0,55% -2,26% -1,71%
Nupexc PTC +0,56% -2,27% -1,71%
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®OHAOBbLIE MHAEKCDI

Hepgena ¢ 13 no 17 mas 2013r.

OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
NHa exkc MMBB

3a Hegemto ¢ 13 no 17 mas 2013r. pOCCMIACKMI pbIHOK
aKUMIN  NPOAEMOHCTPUPOBAN OTPULATENBHYIO AMHaMUKY Mo
nHaekcam MockoBckoi Bupxun. UHaekc MMBB noHu3wncs Ha
1,71% po 1 401,79 nyHktoB (1 426,25 nyHkTtoB Ha 10 Mas
2013r.), ponnaposbiit MHaekc PTC ynan Ha 1,71% po 1 405,34
nyHKTOB (1 429,78 nyHkTOB Ha 10 Masa 2013r.).

Mo cocTosiHMIo Ha KoHel Hepenu UHaekc MMBB 6bin Ha
4,93% Bblle CBOEro 3akpbiTus Mecsdlu Hasag (1 335,89
NyHKTOB Ha 17 anpensa 2013r.) n Haxoamncs Ha 8,85% Bbiwe
aHanornyHoro nokasatens rog Hasag (1 287,79 nyHkToB Ha 17
mMas 2012r.). WHpekc PTC 6bin Ha 5,83% Bblle cBoero
3aKpblTMa Mecsy Hasaa (1 327,92 nyHktoB Ha 17 anpens
2013r.) u Haxogunca Ha 7,00% Bblle aHanorMyHoro
nokasatens rog Hasaa (1 313,43 nyHkToB Ha 17 masa 2012r.).

MoHmxeHne WHaoekca PTC Ha npolueaweid Heaene
COMpOBOXAAN0Ch MOBbILLEHWEM BONATUIILHOCTU: POCCUIACKMIA
MHAEKC BonaTtunbHocT RTSVX nosbicuncs Ha 2,27%.

Hanbonbluee HeratmBHoe BAUSHME Ha WHaekc MMBB
OKa3aso MOoHMXeHMe LUeH Ha 0bblkHOBeHHble akumm OAO
lrasnpom (-0,84%), OAO baHk BTBb (-0,26%) n OAO I'MK
Hopunbckuii Hukenos (-0,24%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacyeTta MHAeKcoB MockoBckon Bupixu, coctasun 119,95
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 19 078,15 mnpa. pyb6.

Mo wuToramM Heaenu 26 akuMi, BXOASIUMX B CMMCOK
MHaoekca MMBB, okaszanu Ha ero AMHaMUKY oOTpuuaTtesibHoe
Bo3geicTBue (-2,26%), 22 LUEHHble OyMaru nNOBAUANM
nonoxwuTenbHo (+0,55%). LleHa 2 akumil He U3MeHWUnach.

Haubonblumit BkNag B nageHve WHaekca MMBB no
UTOraM Heaenu BHECNM UeHHble 6yMarm HedTM M rasa
(-1,27%) n meTannos u aobebiumn (-0,46%).

Ha Hedrerasosbit  cektop  npuxoautcs  51,30%
CyMMapHol KanuTtanusaumn MHaekca MMBB. Cpeaun ocTasbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B MHAekce 19,65%) u
metannyprus (7,65%).

BnusiHve n Bec ceKTopoB B
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Heaens c 13 no 17 mas 2013r.
NHpexc «rosybbix ¢pnwex
WMHp ekc PTCCraHpapr

9700 3a Hepgeno ¢ 13 no 17 mas 2013r. pybnesblii
9650 Dm.‘l’ WHpekc  «ronybbix  ¢uwek»  PTC  CranaapT
g ggg = f NPOAEMOHCTPUPOBAN OTPULIATENbHYIO AVHAMUKY.

9500 l;l h'*""'ﬂl - MHpekc PTC CraHpgapT nonusuncs Ha 1,82% pfo
9450 l‘:""'l DUQ 9 480,07 nyHkToB (9 656,19 nyHkTOB Ha 10 Masa 2013r.).
9400 "I"*'th""".:. [I Mo coctosiHuio Ha KoHel Hepenwn UHpekc PTC CraHpapT
9 350 IJ.....= 6bl1 Ha 3,60% BbIlE CBOEr0 3aKpbITUS MECAL, Has3aj
9300 (9 150,46 nyHkTOB Ha 17 anpens 2013r.) u Haxoauncs

Ha 6,81% Bbllle aHaNOrM4yHOro nokasaTens rog Hasaa
(8 875,94 nyHkToB Ha 17 Masa 2012r.).

Mo wtoram Hepenm 9 u3 15 wueHHbIX 6ymMar,
BXOASAWMX B CMUCOK MHAEKCA «ronybbix duek»,
13.05.2013  14.05.2013  15.05.2013  16.05.2013  17.05.2013 OKa3ajn Ha ero AMHaMKKYy OTpuuaTenbHOe BO3AENCTBUE
(-2,19%), 3 akummn nosausnun nonoxutenbHo (+0,37%),
ueHa 3 ueHHbIx bymar He uameHunaco.

*no akumaM us coctasa nHaekca PTC CtangapTt

BaunsiHne akuui Ha UHAeKc

PTC Cranpapr, % Hanbonee HeratvBHO Ha AuHamuke WHpekca PTC

CTaHgapT OTpaswiocb MageHne ueH OObIKHOBEHHBIX

SBERS : | | akumin OAO T[asnpoM, BAWUSHWE KOTOPbIX COCTaBUMIO
: | | , ! -0,90% u OAO baHk BTE (-0,33%).
URKAS | i i | |
SBERPS | ! ! ! ! Hanbonbluee MNOSUTUBHOE BAWUSHAE HA AWMHAMUKY
! ! ! ! ! MHaekca PTC CTaHaapT okasanu O6bIKHOBEHHbIE aKLMK
HYDRS ! ! ! ! ! OAO CbepbaHk Poccum  (4+0,31%) n OAO Ypankanwui
ROSNS ' 1 1 1 1 (+0,04%).
LKOHS | : : : Ha HedTerasosblii cektop npuxoautcs 56,59%
CHMFS : : : : : CYMMapHOMN KanuTanusaumm UHAEKCA «ronybbiX dullek».
: : : : | Cpeav ocTanbHbIX OTpacielt BblAENsoTCs (UMHAHCOBBIN
RTKMS ! ! ! ! ! cektop (Bec B wuHAekce 23,92%) u MeTannyprus
SNGSS | : : : : (6,75%).
GMKNS | o
VTBRS | : :
GAZPS | i i BecB
Bec B
MHAeKce
-1,0% -0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4% HaumeHoBaHue PTC nHaekce

MMBB
CraHpapt
HzmeHenne yens! bes WUtorosoe 0 0
3 . 3 15 FEESS ®CK E3C, ao 0,79% 0,73%
+0,37%  -2,19% 0% -1,82% GAZPS lasnpoM, ao 18,68% 14,55%

MK Hopwunbckuii

GMKNS 5,49% 4,28%

" @ s

0‘:":;:'"*% A raan HYDRS  PycMuapo, ao 1,59%  1,25%
LKOHS JIYKOWUJI, ao 20,14% 15,73%
6'(33% 23,92% NVTKS HOBAT2K, ao 4,61% 3,63%

00% @ ‘ o o
2 380 ® 6,75% ROSNS HK PocHedTb, a0 5,72% 4,47%
' 4,07% O RTKMS Poctenekom, ao 4,07% 3,14%
-0,5% SBERS C6epbaHk Poccuu, ao 19,29%  15,05%
SBERPS C6epbaHk Poccum, an 1,35% 1,05%
-1,0% Py SNGSS CypryTHedTeras, ao 4,74% 1,83%
TRNFPS AK TpaHcHedTb, an 2,70% 2,26%
1.5% . URKAS  Ypankanuii, ao 6,30%  4,92%
" D PO PO VTBRS  Bakk BT, ao 3,28%  2,56%
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®OHAOBbLIE MHAEKCDI

Hepens ¢ 13 no 17 mas 2013r.
NHaexc «BTOpPOro 3LE/IOHa»
MICEX SC

16.05

*Mno akuusM 13 coctaBa MHaekca PTC-2

BnuaHue akuwi Ha UHp ekc PTC-2, %

MRKU
SYNG
Kz0S
WTCM
KMAZ
MSSB
TRCN
TGKI
PRTK
IRGZ
VZRZ
GAZA
OGKE

-0,4%

-03% -02% -0,1%

3074
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3 068
3 065
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3 056
3053
3 050
3 047

00% 01%

0%

02%  0,3%

-2,48%

H3meHeHne yeHbl WUTorosoe
3a He,qemo U3MeHeHuii | BnusiHne

KonunuecrBo 6yMar

3a Hepento ¢ 13 no 17 mas 2013r. WHpekcol
«BTOpOro alIenoHa» NpoAeMOHCTpUPOBasM
oTpyUaTeNbHYO AUHaMKKY. Py6nesbin MHaekc MICEX SC
ynan Ha 0,14% po 3 073,43 nyHkToB (3 077,87 nyHKTOB
Ha 10 masa 2013r.). Jonnaposbit UHaekc PTC-2 notepsin
B Bece 2,48% wu coctasun 1 291,21 nynkToB (1 324,07
nyHKTOB Ha 10 Mas 2013r.).

Mo cocTtosiHuio Ha koHel Hegenu UHaekc MICEX SC
6b11 Ha 5,09% Bbllle CBOEro 3aKpbiTUS Mecsl Hasaj
(2 924,53 nyHkTOB Ha 17 anpens 2013r.) n Haxoauncs
Ha 3,75% HWXe aHanormyHoro nokasartens rog Hasag
(3 193,10 nyHkTOB Ha 17 masa 2012r.).

MHpekc PTC-2 6bin Ha 3,84% Bbille CBOEro
3aKpbITMSA Mecsd Hasag (1 243,43 nyHKTOB Ha 17 anpens
2013r.) n Haxoaunca Ha 12,61% HwKe aHanormyHoro
nokaszartens roa Hazapg (1 477,47 nyHktoB Ha 17 mas
2012r).

Mo utoram Hepenu 31 ueHHasa 6ymara, Bxoaswas B
cnucok MHpekca PTC-2, okaszana Ha ero AMHaMMKY
oTpuuatensHoe Bozgeinctue (-3,42%), 12 akuwi
nosnusinn nonoxutensHo (+0,94%), ueHa 6 UEHHbIX
6ymar He u3MeHunachb.

Hanbonbluee HeraTMBHOE BAMSHWME Ha AUHAMUKY
WHpekca PTC-2 okasanu 06blkHOBeHHble akuuu OAO
SHen OrK-5 (-0,39%) n OAO A3 (-0,38%).

Hanbonee no3utueHO Ha avHamuke WHpekca PTC-2
0TPa3uIOCh NOBLILWEHWE LieH 0BbIKHOBEHHbIX akumii OAO
MPCK Ypana (+0,28%) un OAO CuHeprus (+0,20%).

Hanbonblwmii BKNaa B MafieHWe MHAEKCa «BTOPOro
3lIenoHa» MO WUTOraM Heaenu BHeCnu LeHHble Gymaru
anekTposHepretukn (-0,97%) n MaLUNHOCTPOEHMUS
(-0,68%).

Ha anektposHepretuky  npuxogutca  37,73%
CyMMapHoi kanutanusaumm WHaekca PTC-2. Cpeau
OCTasbHbIX OTpac/ell BblAeNAoTC  NOTPebUTEeNbCKUN
cektop (Bec B wmHAgekce 12,05%) wn xumuyeckoe
npoussoacTteo (12,01%).

BnusiHve n Bec cekTopos B Be
Brmsinve WMHpekce PTC-2 @ ¢
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-1,5%
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepensa c 13 no 17 masa 2013r.
NHagexkc MMBbB-10

WHp ekc MMBB-10 MpupocT ueH akuuiiB UHa ekce MMBB-10, %
3210 | :
3 190 FEES E E
+ 1 1
3170 D?H.I: .I;ﬂ*-'?l SBER
3150 qﬂ!mi 1 SBERP | |
3130 !I]"”r,w;- |j SNGS i i
3110 Iji[l"'- s [F LKOH | !
3090 |,L L URKA | |
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beM TOPros™, MApA. py AP E E
VTBR | |
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*no akumMsM 13 coctasa MHaekcaMMBB-10

Nrgexc MMBb WHHOBaynn

Nup ekc MMBB lHHOBaLwm BnusHuMe akuui Ha MHAEKC

418

MMBB UHHOBauuu, %
(u} L]

416 D_U | | | |
414 Ij ARMD ! ! !
a L Tal 1SK | | |
412 T 'ijD o o |
410 .=._I DZRD : : !
408 NSVZz E E E
406 . - RNAV
404 DIOD | | i
LIFE | | |
O6‘bEM TOpros*, MaH. py6. uTl | | |
PLSM | | |
ODVA i i i
SEMZ !
13.05 14.05 15.05 16.05 17.05 !

*MNo akumsaMm 13 cocTaBa MHaekca MMBB MHHoBaumK -1,0%-0,8%-0,6%-0,4%-0,2%0,0% 0,2% 0,4% 0,6% 0,8%

HNHpgexc PTC Cubupsp
WHa ekc PTC Cbupb Bnuanwe akuwii Ha Mg ekc PTC Cubupb, %

510 | '
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*no akumam n3 coctasa nHaekca PTC Cnbupb



B sssigeeras ®OHJ0BbIE MHAEKCDI

Hepgena ¢ 13 no 17 mas 2013r.
HosiroBos peIHOK

m MzMeHenme 3a nepuoa Ha npomeameﬁé Henene LIEHOBOM V(|HLI,EK():
rocyfapCTBeHHbIX obnuraunn  Poccun RGBI

17.05.2013 mm cHmamncs Ha 0,61% po 140,60 nyHkToB (141,47 Ha

10 mas 2013 r.). pu 3TOM CpeHeB3BellEHHas
RGBI 140,60 -0,61% 1,29% 1,08% 8,85% poxogHoCTb 06nMraumii, Bxoaawmx B 6asy pacyeTa
RGBI-tr 327,16 0,00% 1,85% 2,85% 16,73% unHAeKkca, CHM3MNAcb Ha 6 6asUCHBLIX MYHKTOB W

[JoxogHocTb 6,48% -6 6.n. -156.n. 116.n. -1386.n. cocraBuna 6,48%.

HHAeKcs! KopropaTnBHbIX o6Imraymsi

MICEXCBICP 93,64 -0,07% 0,05% 0,11% 1,31% VHOeKC MyHALMNanbHbiX obanraumii MICEX
MICEXCBITR 232,95 0,09% 0,71% 2,12% 9,55% “

MBI TR (COBOKYMHbIN aoxon) nokasan
[oxoaHocTb 7,90% 6.n. -6 6.n. -15 6.n. -91 6.n. NONOKUTENbHYIO AMHAMUKY M COCTaBMA 172,49

WL L) e e T S e RS, [y ncroB, pocT Ha 0,27% (172,02 Ha 10 mas 2013
MICEXMBICP 97,75 0,11% 0,24% 0,16% 1,06% r.

MICEXMBITR 172,49 0,27% 0,86% 1,91% 8,56%
[oxoaHocTb 7,66% -8 6.n. -11 6.n. -17 6.n. -37 6.n. .

B cexTope KopnopaTuBHbIX 06mMraLmii MHAEKC,
KoHCepBaTHBHbIl 1 554,00 0,15% 0,65% 2,09% 8,14% PaccinTaHHbIM NO METOAWUKE COBOKYMHOro A0X0Aa,
C6anaHc1poBaHHbIi 1366,14  -0,37% 1,41% 0,11% 6,73% MICEX CBI TR Bbipoc Ha 0,09% w coctasun 232,95
ArpeccHBHblii 1180,61  -1,04% 2,43%  -2,28% 5,830 YHKTa.

HNuankaropel crasok PEI1O no akynsim

OBepHaﬁT 6,26% 30 6.n. 24 6.n. 45 6.n. 45 6.n. KOHCGpBaTMBHaﬂ cTpaTeruna BnoXXeHunsa CpeacTs

1 Hepens 5,79% 93 6.n. -11 6.n. 18 6.n. -82 6.n. MO MHAEKCY MEHCUOHHBIX HaKoMneHui obecneunna

2 Henenu 7,75% 06.n. 25 6.1. 125 6.n. 119 6.n. 6bl pocT Ha yposHe 0,15% 3a Heaento, arpeccuBHast

Unankaropel crasox PEI1O no o6anraynam cTpaTerus - CHkeHue Ha 1,04% 3a Hepento.

OBepHanT 6,26% 3 6.n. 16 6.n. 35 6.n. 27 6.n.

1 Hepens 7,26% 326 6.n. 111 6.n. 82 6.n. 107 6.n. CraBka PEMO oBepHaliT mo ofaurauusiM 3a

2 Hepenm 6,50% -3 6.m. 6 6.m. 96 6.n. 206.n. npowepnwylo Hepenio M3MeHWnacb ¢ 6,23% 10
AVMHaMMKa MHAEKCOB COBOKYMHbIX LIeH 6,260/0 (pOCT Ha 3 6a3uCHbIX I'IYHKTa). CraBka PEMNO

100,3%
100,2%
100,1%

9000  OBEpPHaWT MO akuusiM Bblpocia Ha 30 6asuCHbIX
sooo  MYHKTOB M coctasuna 6,26%.
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iy ®OHAOBbIE MHAEKCbI

Hepgena ¢ 13 no 17 mas 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

n PTC n 6
RTSI HAEeKC n 6asucobl pbrovepcos Basuc

3 3a Hegeno ¢ 13 no 17 mas 2013r. obwvem
0 TOProB MPOV3BOAHBLIMA WHCTPYMEHTAaMU Ha WHAEKCHI
3 Ha MockoBckoit bBupxe coctaBun 621,24 wmnpa.
" py6nei nunn 7,07 MNH. KOHTPaKTOB.

0 Hanbonee nMKBMAHLIM CPOYHBLIM KOHTPAKTOM Ha
12 pbiHke FORTS saBnsietcs dbioyepc Ha WHaekc PTC,
15 06bEM TOProB MO 3TOMY KOHTPaKTy Ha MpOLUIO
18 Hepene coctaBun 525,68 mnpa. pyéneit unum 5,99 mMnH.
1 KOHTPaKTOB.

24 ®bloyepcbl Ha MHaekc PTC Ha npolunion Hepene
NPenMyLLEeCTBEHHO TOproBanucb B  63kBOpAaUMMN.
NHpekc PTC 3a Hegento notepsan B Bece 1,71%, npu
3TOM  MIOHbCKME W  CeHTAbpbCkMe  btodepchbl
®brouepc Ha MHpaekc PTC nogopoxanu Ha 0,06% u Ha 0,04% COOTBETCTBEHHO.
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150 1 CyMMapHbil  06bEM  OTKPbITBIX  MO3ULUMIA B
120 - KOHTpakTax no btovepcam Ha WHpgekc PTC 3a
90 4 Heaento BbIpoC Ha 2,19%
co 1N . B mEEEEE - ObbeM TOPro (bloYEPCHLIM  KOHTPAKTOM - Ha
MHpekc MMBB coctaBun Ha npolwejwen Hepene
307 - - L . 1 - - - 117 3,82mnpa. pybnein wnm 27,30 TbiC. KOHTPAKTOB. 3a
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QT 8 ¥4 9 L8 N ¥ g @Y noY N NHpekc MMBB Ha 4,74%
O6beM TOpros, Mnpa.py6. === 06beM OTKp.No3nuui, Mnpa.py6. O6bem TOpPros onuuoHamMn Ha MWHaexc PTC

cocTaBufl Ha npownoin Hegene 90,82 mnpa. pybnein
unn 1,04 MAH. KOHTpakToB. O6beM OTKpPbITbIX
no3uumin coctasun 90,17 wmnpa. pyébnen wnm 1,04
M/H. KOHTpakToB. lpu 3TOM Ha AOMKO OMUMOHOB NyT
npuxogunocb 44,17% OTKPbLITOrO WMHTEpeca Mo
onumMoHaM. Hawnbonblumii  OTKPbITHIA  MHTEpPEC o
onuuMoHaM konn 6bin cocpefoToYeH Ha  CTpaiike
145 000, MakcuMyM no onuMoHaM nyT 6bi1 OTMeuyeH
Ha cTpalike 135 000.

3a npoweawyo Heaento noHuWxkeHne obbema
OTKPbITBIX NO3WUMI Mo onumMoHaM Ha WMHaekc PTC
coctasuno 35,04%.

®dbrouepc Ha MHpekc MMBB
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EPKa AT ®OHAOBbLIE MHAEKCDI

Hepena c 13 no 17 masa 2013r.

UHaekcbl MOCKOBCKOI BMPXM — KIOUEBbIE MHAMKATOPbI OPraHW30BaHHOIMO pPbIHKA LIEHHbIX GyMar v MpOW3BOAHBIX MHCTPYMEHTOB
Poccum. MHAEKCHI aKLMit OTHOCATCA K TUMY B3BELIEHHBIX MO KanuTanusaumn GoHAO0BbIX MHAEKCOB. B 0CHOBE 1X (DOPMyIbl pacyeTa IeXUT
OTHOLUEHNe CyMMapHOVI prHOHHOl)'I Kanntannsaumu aKLlMl)‘I, BKJTIOYEHHbIX B CMUCOK MHAEKCA, K aHaNOr'M4YHOMY MOKa3aTeNito Ha Ha4dallbHYIO
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanbonee /NMKBUAHBIX aKUMN KPYMHEMWWUX W [AMHAMUYHO Pa3BMBAIOLIMXCS POCCUMACKMX 3MUTEHTOB. PacuyeT WHapexkca MMBbB
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 U3MEHEHWS LIEH aKLMA, SMUTEHTHI KOTOPbIX OTHOCSATCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKMY,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
KanuTanm3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOpa:

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

MICEX PWR (RTSeu) — MHAEKC aKLUM KOMNaHWUIA SHEPreTUYecKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNYPruyeckoin u ropHoaobbIBatoLLEN oTpacnen
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 KOMMAHUI XMMMUYECKON N HEDTEXUMUYECKON OTPac/u

PacyeT 3HaueHWi OTpac/neBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybieBoi UCTOpUM»
3HAYeHWU WHAEKCOB WCMOJb3YETCS <UCTOPUS» 3HAYEHWM OTpacieBblXx WMHAEkCOB MMBB, a «BanlOTHOM MUCTOpPUM» — <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 NUKBUAHbLIX
aKuMii poccuiickoro hoHAOBOrO pbiHKA. PacyeT uHAeKkca BeAeTCs Ha OCHOBaHWMM LieH aKLUMI, BbIPaXXEHHbBIX B pybnisiX.

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

UHaekc «BToporo 3swesnioHa» (PTC-2) — 3T0 MHANKATOP, KOTOPbIA XapakTepusyeT AMHAMWUKY LIEH aKLMN 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. MHAEKC paccUMTLIBAETCS HA OCHOBE LIEH aKLMi,
BblpaXXeHHbIX B gonnapax CLUA.

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

PervoHasibHble MHAEKCbl — WHAEKCHI aKLWI, KOP3MHbI KOTOPbIX BKJIOYAOT LEHHble Bymary, AOMyLeHHbIe K TopraMm Ha MOCKOBCKOW
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WAx
MHOM cbeaepanbHOM OKpyre. Ha cerofHsWHWIM AeHb AOCTynHa MHdbopMaums no nHaekcy Crubupckoro deaepanbHoro okpyra — MHaekcy
PTC Cnbupb.

PoCCMIICKMIA MHAEKC BONMATM/IBHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTLIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctoumocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6nuraumoHHble MHAEKCbl - CEMEWCTBO OOMMrauMOHHbIX MHAEKCOB BkOYaeT MHaekc koprnopaTuBHbix obnuraumii MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CEerMeHTax POCCUICKOro OBNMraLUMOHHOIO pbiHKa. O6MrauMoHHbIE MHAEKCH PAacCUUTLIBAIOTCS 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 POCCUICKOro 6UpXXeBoro pbiHka PEMO. Pacuer
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NPUHUMAIOTCA CAENKW, COBEpLUAaeMble C aKuMsMM, BKIIIOYEHHbIMM B 6a3y pacuyeta MHaekca MMBB, a Taioke caenku ¢ obnuraumsmu,
BKJTIOYEHHBIMU B TOMb6apAHbIN cnncok baHka Poccuun. B 3aBUCMMOCTM OT CPOKOB UCMONHeHUs 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 (no6. 22222)
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