MOCKOBCKA#A
BUPXA

KomriosntHele HHAEKCHI

Whaekc MMBB 1342,72 0,92% 1,20% -522% -6,48%
Whaexc PTC 1268,59 -0,54% -2,50% -10,10% -8,61%
VinaeKc ronybeix 905888 0,73% 0,64% -6,06% -8,36%
uwek

Vikekc Broporo 300655 1,19% 0,29% -7,01% -7,85%
JLlesIOHa

MiAEke Lupokoro 950,20 0,90% 1,04% -553% -6,53%
pbIHKa

OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs)

HedTb v ras 3071,19 1,63% 6,08% -2,48% 0,94%
DneKTpoaHepreTnka 1170,14 1,83% 1,95% -14,54% -33,70%
o ST 5836,87 0,92% 3,79%  3,24% 29,66%
ceKkTop

TenekoMMyHuUKauum 2047,49 4,31% 2,93% -515% 0,28%
MalumHocTpoeHue 1849,75 7,29% 10,74% -3,57% -2,33%
OUHaHCbI 4391,73 0,74% 0,79%  2,34% -10,62%
Xumits 7867,57 -1,13% -4,13% -8,70% -5,15%
HedTeEXMMMNS

MeTtannbl n obblya 2040,39 1,83% 0,51% -12,80% -28,36%

Temarnyeckmne MHAEKCHI

Whaekc MMBB-10 3020,97 0,33% 1,27% -6,48% -10,70%
Vikaekc 26,18-10,25% -7,13%  48,58% -14,72%
BonatunbHocTH

Vitinexc MMBB 441,30 0,75% 3,37%  3,68% -32,31%
WHHOBaLmun

Whgekc PTC Cvéups 457,71 1,30% 0,57% -16,83% -33,29%

Kypc gonnapa (LUb P®)

®OHAOBbLIE MHAEKCDI

Hepensa ¢ 1 no 5 vona 2013r.

3a Hegento ¢ 1 no 5 uions 2013r. poccuiicKuiA pbiHOK
aKUMA MpPOAEMOHCTPUPOBaN MOMOXMUTENbHYIO AMHAMMUKY
no uHaekcy MMBB MockoBckoii Bupxu. UHaekc MMBB
noebicnca  Ha 0,92% po 1 342,72 nyHKTOB
(1 330,46 nyHkTOB Ha 28 wuioHs 2013r.), OONNapoBbIi
MHpekc PTC ynan Ha 0,54% po 1 268,59 nyHkTOB
(1 275,44 nyHkTOB Ha 28 mioHsa 2013r.).

Kypc ponnapa CLUA no OTHOwWeHMIO K pybnio 3a
npoweawyto Heaento Bblpoc Ha 0,86%.

Ha ¢oHaoBOM pbiHKE Habnoaanocb MOHWXKEHUE
BOMATUNBHOCTU:  POCCMMCKUIA  MHAEKC BONATUbHOCTU
noHmsunca Ha 10,25% o 26,18 nyHkta (29,17 nyHKTa Ha
28 wioHa 2013r.).

Ha npolweaweii Hepene 60MbLIMHCTBO K/HOYEBBIX
CEKTOPOB 3KOHOMWKM, MPEACTaBAEHHbIX HA POCCUMINCKOM
(OHAOBOM pbIHKE, MOKa3asn MOIOXKMTENbHYIO AVHAMUKY.
Jlngepom pocta CTano MawMHOCTPOEHME: MOBbILWEHUE Mo
OoTpacneBoMy  WMHAEKCy coctaBuno  7,29%. Takxke
CylLecTBeHHOoe yBenun4yeHve NpoAEMOHCTPMpOBanu
TENEKOMMYHUKALUMOHHBIN U 3NEKTPO3HEPrETUYECKUI
cekTopbl — MHAEKC TENEKOMMYHMKaLUMI Bbipoc Ha 4,31%,
a WHpekc anekTposHepreTukm npubasun B Bece 1,83%.
MageHne 66110 0TMEYEHO B HEPTEXMMMYECKOM CEKTOpE —
NHAEeKC XvuMun n HepTeEXMMUM NOHU3UNCSA Ha 1,13%.

NHpekc MMBB MHHoBauuu nosbicunica Ha 0,75% po
441,30 nyHkTOB (438,00 NyHKTOB Ha 28 uioHa 2013r.).

NHpekc ronybbix duwek Bbipoc Ha 0,73% no
9 058,88 nyHkToB (8 993,00 nyHKTOB Ha 28 uioHs 2013r.).

MHOekc akuuii BTOPOro 3lUEfioHa MOBbLICUICA Ha
1,19% po 3 006,55 nyHkToB (2 971,11 NyHKTOB Ha 28
noHst 2013r.). MHAEKC aKuuiA LIMPOKOrO pbiHKa Npuobpen
B Bece 0,90% wu cocraBun 950,20 nyHktoB (941,75
NyHKTOB Ha 28 utoHsa 2013r.).

USD / RUB 33,16 0,86% 4,17% 4,54% 2,96%
KNHOYEBBIE CEKTOPbI KOMMNO3UTHBLIE MHAEKCbI
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MHaekc MMBB NHHOBauumn
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Hepensa ¢ 1 no 5 vona 2013r.

OcHoBHbIe nHgexcbl MockoBckou bupxn — MMBB n PTC
NHa exkc MMBB
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NHp exc PTC
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*no akumam, exoaaimm s 6a3y pacyeta Haekcos MMBB n PTC

BnusiHMe akuui Ha uHA eKcbl, %
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MGNT

-0,5% -0,3% -0,1%

BnmsiHne Ha
Ml'lﬂeI{Cbl 3a Hegesro

VlHAeKC MMBB

Uupexkc PTC

+1,75%
+1,03%

0,1%

0,3% 0,5% 0,7%

-0,83%
-1,57%
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UTorosoe
BAusiHne, %

+0,92%
-0,54%

3a Hepgeno ¢ 1 no 5 miona 2013r. poCCUICKUIN PbIHOK
aKUMIN  NPOAEMOHCTPMPOBAN MONOXMUTENbHYIO AWHAMMKY MO
nHaekcy MMBB MockoBckol Bupxu. MHaekc MMBB noBbicuscs
Ha 0,92% po 1 342,72 nyHkToB (1 330,46 NyHKTOB Ha 28 UIOHS
2013r.), ponnaposbln MHaekc PTC ynan Ha 0,54% po 1 268,59
NyHKTOB (1 275,44 nyHKTOB Ha 28 utoHa 2013r.).

Mo cocTosiHMio Ha KoHel Heaenu UHaekc MMBB 6bin Ha
1,20% Bbllwe CBOEro 3akpbiTMsa Mecay Hasag (1 326,78
NyHKTOB Ha 5 umioHa 2013r.) n Haxoaunca Ha 6,48% Huxe
aHanornyHoro nokasarens rog Hasag (1 435,76 nyHKTOB Ha 5
mona 2012r.). NHgekc PTC 6bin Ha 2,50% HMXe cBoOero
3aKpbITMa Mecsay Hasag (1 301,08 nyHkToB Ha 5 uioHs 2013r.)
N Haxoguncsa Ha 8,61% HwmKe aHanormyHoOro nokasaTtens rog
Ha3ag (1 388,07 nyHkTOB Ha 5 niona 2012r.).

MoHmxeHne WHaekca PTC Ha npolleaweid Heaene
COMpPOBOXAaN0Ch MOHVMKEHMEM BONMATUNBbHOCTM: PoccuiAcKuiA
nHAeKC BonatunbHocT RTSVX noHusuncs Ha 10,25%.

Hanbonbliee nosutueHoe BnusHWMe Ha WHpekc MMBB
oKasano noBbllleHNe uUeH Ha 0bblkHOBeHHble akuun OAO
«lasnpom» (+0,56%), OAO «Poctenekom» (+0,33%) n OAO
«JTYKOWST» (+0,19%).

O6bbeM TOproB UeHHbIMW bGymMaramu, BK/IHOYEHHbIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 105,17
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 18 577,23 mnpa. pyb.

Mo utoram Hegenu 36 akuuii, BxoaswmMx B 6asy pacyeTta
MHpekca MMBB, okasanuM Ha ero AMHaMUKy MOOXUTENbHoe
Bosgencteme (+1,75%), 13 uUeHHbIXx 6yMar nOBAMSN
otpuuatensHo (-0,83%). LeHa 1 uUeHHOM 6ymarn He
N3MEHUNach.

Hamnbonbwwii Bknag B poct MHaekca MMBB no utoram
Heagenn BHeCAW UeHHble 6ymarm HedTn u rasa (+0,92%) u
TenekoMMmyHukauui (+0,29%).

Ha HedTerazoBbin cektop  npuxoautca  49,48%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpean ocTarnbHbIX
oTpacnei BblaensitoTcs GuHaHcbl (Bec B uHAaekce 20,40%) u
meTtannyprus (7,02%).

BnusiHve u Bec ceKToOpoB B
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hegens ¢ 1 no 5 niona 2013r.
NHpexc rosybbix gpmuwex
WHpa ekc rosny6bix vuex

9200 + 3a Hepenmto ¢ 1 no 5 wons 2013r. MHAeKc rony6bbix
TI?L! (uLIeK NPOAEMOHCTPUPOBAN MONOXKUTENBHYIO ANHAMUKY.
T

9100 - MHaekc ronyboix uiwek noebicuncs Ha 0,73% Ao

9 058,88 nyHkTOoB (8 993,00 nyHKTOB Ha 28 WIOHS
9000 - l +¢--l-¢‘!i T+""+[;]l¢l N ' i[:]"'!DD 2013r.). Tl0 COCTOSHMIO Ha KOHel Hedenu MHaekc
'|' IT - ﬂ]‘L [] T rony6eix duek 6oin Ha 0,64% Bbile CBOEro 3aKpbiTus
T . mecay Hasag (9 001,53 nyHktoB Ha 5 uioHa 2013r.) u
8900 - Haxoamncs Ha 8,36% HWKe aHanorMyHoro rokasaTens
roa Ha3ag (9 885,17 nyHkToB Ha 5 niona 2012r.).
O61bem Topros*, mapa,. py6.

30 Mo wtoram Hegenn 10 u3 17 wueHHbIX 6yMmar,
BxoAswmx B 6asy pacuyeta MHpekca rony6bbix duiiek,
OKasanu Ha ero AMHaMWKy MoNIOXKUTENbHOE BO3AENCTBUE
01.07.2013  02.07.2013  03.07.2013  04.07.2013  05.07.2013 (+1,60%), 7 akumii noenusnu otpuuatensHo (-0,87%).

*Mo akUMsIM M3 CoCTaBa MHAeKca rony6bix duek Hanbonee no3nTMBHO Ha AuHamMuke WHAekca
FOJ'Iy6bIX CI)VILIJeK OTpPa3nsioCb noBbllLleHNE LeH
O06bIKHOBEHHbIX akumii  OAO  «lasnpom», BAUSIHWE
KoTopbiXx coctasnno +0,64% un OAO «Poctenekom»

BnusHue akuuit Ha UHaekc
rony6bi x puwek, %

GAZP | : : : (+0,38%).

RTKM | | |

LKOH | | | Hanbonbliee HeraTvBHOE BAUSIHWUE Ha AMHAMWUKY
TRNEP E E E E WHpekca ronybbix duiuek okasanm 0bbIKHOBEHHbIE aKLMK
NVTK ! ! ! ! OAO «Maruut> (-0,48%) M OAO «I'MK «Hopunbckuii
VTBR ! : ! ! Hukenb>» (-0,14%).

HYDRE i i i Ha HedTerasoBbiii cekTop npuxoantcs 54,54%
ROSN ! ! ! ! CYMMapHOM KanuTanusaumMm WHAeKca ronybbix uiuek.
URKA ! ! ! Cpeaun ocTanbHbIX OTpaciei BblAENAoTCs (MHAHCOBBIN
SBERP ! ! ! ! cektop (Bec B mHAaekce 20,75%) M TenekoOMMyHMKaLMK
MTSS ! ! ! (7,53%).

TATN | : : :

SNGSP ! ! | :

SBER | | : |

SNGS | | |

GMKN | | | Bec B

MGNT | i | WHpekce el

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-05% -03% -0,1% 0,1% 0,3% 0,5% 0,7%
GAZP [asnpom, ao 16,13% 14,16%

3a Heaenr U3MEeHeHuI BJZIUSIHUE TGO e
Konuuecrso GMKN OPUIBC 4,23% 3,71%
6ymar

HYDR Pycl'n 1,08% 4%
+1,60% -087% 0%  +0,73% yefwApo, ao 8% 0,94%

LKOH JIYKOWN, ao 16,41% 14,41%
BrvsHme, % Bm::eoe"rmgi;ﬂ’f:: @ Bec MGNT MarnuT, ao 6,35% 5,57%
L 6% MTSS  MTC, ao 503%  4,42%
NVTK HOBAT3K, ao 5,55% 4,88%
1,2% 54,54% ROSN PocHedTb, a0 5,54% 4,86%
RTKM PoctenekoM, ao 2,50% 2,19%
0,8% SBER C6epbaHnk Poccuun, ao 15,08% 13,24%
SBERP Cb6epbaHk Poccuun, an 1,10% 0,97%
0,4% O SNGS CypryTHedTeras, ao 3,98% 3,49%
1,08% 5,54% 20,75% SNGSP CypryTHedrTeras, an 2,02% 1,77%
0,

0,0% @ 4’3% O TATN IﬂT;_?EaWHa’ . 2,58%  2,27%
TRNFP AK TpaHcHedTb, an 2,31% 2,03%
W e ey : ) URKA  Ypankanwii, ao 554%  4,86%
i 53 i IS B VIBR  Bark BTG, a0 457%  4,01%

nk 28 3E 2% 85 2.  Bcero | | 100,00% | 87,80% |



MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepensa ¢ 1 no 5 vona 2013r.
HHAeKChI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekC BTOPOro swwesioHa WUHA eKC LLMPOKOro pbiHKa
3020 - 964
3010 960
3000 - 956
2990 952
2980 - 948
2970 1 944
2960 7 940
2950 - 936

06vbem Topros*, mapa,.py6.
30

20

01.07 02.07 03.07 04.07 05.07
*no akumsiM U3 coctasa Maekca LMPOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

KMAZ
AVAZ

BSPB

OGKE
FESH

MRKP

|
|
|
|
GAZA |
|
|
|
|

-02% -0,1% 00% 01% 02% 03% 04% 05% 0,6%

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %

RTKM
LKOH
TRNFP
BANEP
GMKN
MGNT

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

MHAeKC BTOPOro 3LIe/IoHa +2,04% -0,85% +1,19%

NHpeKC LIMpOKOro pbiHKa +1,74% -0,84% +0,90%

BnmsiHne Ha WUTorosoe
Mﬁnekcu 3a Hegesro BAMsiHue, %

3a Hepgento ¢ 1 no 5 uona 2013r. MHaekC akumii
BTOPOro 3wesioHa nosbicunics Ha 1,19% po 3 006,55
nyHkToB (2 971,11 nyHKTOB Ha 28 nioHs 2013r.). NHaekc
aKUMIA LIMPOKOro pbiHKa npuobpen B Bece 0,90% u
coctasun 950,20 nyHkTOB (941,75 NyHKTOB Ha 28 MIOHSA
2013r.).

Mo cocTosiHMIO Ha KoHel Hepenu WHaekc BTOporo
awesnoHa 6bin Ha 0,29% Bbllle CBOEro 3aKpbiTUS Mecay
Hazag (2 997,88 nyHktoB Ha 5 wuoHa 2013r.) wu
Haxoauncs Ha 7,85% Hwxe aHanormyHoro nokasartens
roa Hasag (3 262,73 nyHkToB Ha 5 niona 2012r.).

WHpekc wupokoro pblHka 6bin Ha 1,04% Beblwe
CBOEro 3akpbiTma Mecauy Hasag (940,39 nyHKTOB Ha 5
mioHa  2013r.) u Haxogunca Ha  6,53%  Huxe
aHanornyHoro nokasatens rog Hasag (1 016,59 nyHkToB
Ha 5 uniona 2012r).

Mo utoram Hegenu 29 UeHHbIX Bymar, BXOASLWMX B
6a3y pacyeta MHpekca BTOpPOro 3lIENOHa, OKasanu Ha
€ro AMHaMUKy MonoXuTtensHoe BosaeicTeue (+2,04%),
18 akuwii noenuanu otpuuatenbHo (-0,85%). LleHa 3
LeHHbIX bymar He M3MeHunachb.

Hanbonbluee nO3UTUBHOE BAUSIHWME HA [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akumm OAO  «KAMA3» (+0,59%) n OAO <«ABTOBA3
(+0,20%).

Hanbonee no3utuBHO Ha AuvHamuke WHaekca
LUIMPOKOr0 pblHKA OTPa3ufiocb POCT LeH OObIKHOBEHHBbIX
akumii OAO «lasnpom» (+0,56%) n OAO «PocTenekom»
(+0,31%).

Hanbonblumin Bknag B poct WMHaekca BTOporo
JllenoHa Mo WToraM Heaenu BHeCnM UeHHble bymaru
MawwwunHoctpoeHnss  (+0,93%) wn  notpebuTenbckoro
cektopa (+0,20%).

Ha anektposHepretnky  npuxogutca  37,47%
CyMMapHOWN KanuTanusauum MHaekca BTOPOro 3lienoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTenbckuin cektop (Bec B MHAekce 18,74%) wu
MaLunHocTpoeHmne (11,33%).
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepens ¢ 1 no 5 vronsa 2013r.
NHagexkc MMBbB-10

UHpekc MMBB-10 MpupocT ueH akuuitB UHa ekce MMBB-10, %

3070 - GAZP

3055 - '?[F-HI*TJ” e
3040 - I LKOH

1 i * 'lﬂ VTBR
zgﬁ Q‘L '|'-|-E]|ﬂ-~rE T*J'*ljﬁ I Dy.i.l*t‘,w*nu T SBERP
2995 - ‘jJ-* ROSN
2980 - URKA

06bem Topros*, mapga, py6. Z’EZZ E E E

GMKN

4% -3% -2% -1% 0% 1% 2% 3% 4% 5%

NSvZ

Q6bem Topros*, mnH. py6. RNAV

01.07 02.07 03.07 04.07 05.07
*Mo aKUMaM 13 cocTaBa nHaekcaMMBB-10
Nrgexc MMBb UWHHoBaynmn

WUup ekc MMBB UHHOBaLm BnuaHue akumii Ha MHAEKC
449 - MMBB MHHOBaumn, %
446 - |
443 - |:|-I. U*ID?I—I LIFE
440 - .. uTIl :
437 -":U!-_-DJ.._E_D * e h *HDI pIoD |
434 - PLSM
431 - SEMZ i
428 - ISKJ i
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4
2 ODVA
0 ARMD
01.07 02.07 03.07 04.07 05.07
*MNo akumsaMm 13 cocTaBa MHaekca MMBB MHHoBaumu -0,8%-0,6%-0,4%-0,2%0,0% 0,2% 0,4% 0,6% 0,8% 1,0%
Nrpexc PTC Cnbups
WA ekc PTC C6vpb Bnusnve akuwii Ha Ha ekc PTC Cubupb, %
465 N 1 :
462 - n.!:]-r RASP i
459 - 4] I. |
456 - g DD HYDR !
453 1 J-Lf"r TR L] !
450 _++I|:|[] T!'i' ![J ID+I-|--L' KOGK i
447 7 H TGKN i
444 - i
IRGZ |
O6bem TOpros*, mn 6. i
5 p PA py BLNG :
1 3MKN

01.07 02.07 03.07 04.07 05.07
*no akumam n3 coctasa nHaekca PTC Cnbupb

-0,6% -0,3% 0,0% 0,3% 0,6% 0,9% 1,2% 1,5% 1,8%
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HosiroBos peIHOK

MN3meHeHue 3a nepuon Ha I'IpOLIJE.ClUJgVI Heﬂ.gﬂpe ueHo(?GVIBI)MHAEKC
rocyAapCTBEHHbIX obnuraumii Poccum BbIPOC

0200 mm Ha 0,26% po 133,82 nyHkToB (133,47 Ha 28 uioHs

2013 r.). Mpw 3TOM cpeaHeB3BeLLeHHast AOXOAHOCTb
RGBI 133,82 0,26% -1,78% -3,39% 2,68% obnuraumii, Bxoaslmx B 6a3ly pacyeTa WMHAEKCa,
RGBI-tr 314,82 0,40% -1,13% -1,54% 10,26% cHuM3nnacb Ha 2 6a3nCHbIX MYHKTA M CoCTaBuna

JloxoaHoCTb 7,28% -2 6.n. 27 6.1. 52 6.1. -52 6.n. 7,28%.

HHAeKcs!I KopropaTHBHbIX 06/IMraymi

MICEXCBICP 92,90 -0,16% -0,56% -0,58% 1,19% MHAEKC MyHULMNANbHBIX o6nuraumii  MICEX
MICEXCBITR 233,62 0,01% 0,09% 1,42% 9,56% MBI TR (COBOKyrIHbIVI foxon) nokazan
[oxoaHocTb 8,20% 7 6.n. 22 6.n. 13 6.n. -81 6.n. MONOKUTESNbHYIO AMHaMUKy W cocTasun 173,36
MHACKCbI MYHNUNNA/IbHbIX 0GNINraunii nyHKTa, pocT Ha 0,14% (173,11 Ha 28 uioHsa 2013
MICEXMBICP 97,37 -0,02% -0,33% -0,07% 1,63% r.).

MICEXMBITR 173,36 0,14% 0,10% 1,74% 9,55%

[loxoaHOCTb 7,78% -2 6.n. 11 6.n. -4 6.n. -67 6.n.

B cekTope kopnopaTuBHbIX 06aMraumnii MHAEKC,

HHAEeKcsI aKTMBOB ITEHCHOHHbIX HAKOMJIEHUH o
pacCynTaHHbIK NO METOAUKE COBOKYMHOro Aoxoaa,

KoHcepBaTUBHbIi 1 562,89 0,14% 0,23% 1,60% 8,06%

C6anaHCMpOBaHHbIi 1 359,64 0,64% 0,12% 0,18% 4,83% Ir\:l;l-Cu(E‘:f‘:].CBI TR Bbipoc Ha 0,01% v cocrasun 233,62

ArpeccuBHbii 1 166,31 1,28% 0,60% -1,04% 1,68%

OBepHaiT 5,98% -34 6.n. -27 6.n. 9 6.n. 49 6.n. KoHcepBaTUBHasi CTpaTerusi BOXEHUsS CPeACTB

1 Hegens 6,87% 94 6.1. 16.M. 108 6.1. 87 6.n. MO MHAEKCY NMEHCUOHHbIX HakonaeHnn obecnevuna

2 Henenm 745%  556.1. 256 6.n. 56 956 Obl POCT Ha ypoBHe 0,14% 3a Heaenio, arpeccuBHast

HHankaropsi ctaBok PEIO no ob6smraynam cTparerus - Ha 1'280/ 0 3@ HeAento.

OBepHanT 6,00% -16 6.n. -15 6.n. 11 6.n. 30 6.m.

1 Hepens 6,73% 10 6.n. 58 6.n. -10 6.n. 86 6.1. CtaBka PENO OBepHaﬁT no obnuvrauusiM 3a

2 Hepenm 6,84% -2 6.0. 37 6.n. 49 6.1. 108 6.n. npoweawyo Hegento wusMeHunacb ¢ 6,16% Ao
[IMHAMUKA MHACKCOE COBOKYMHBIX UeH 6,00% (cHuxeHue Ha 16 6a3uCHbIX MYHKTOB).
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Hepensa ¢ 1 no 5 vona 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

NHpekc PTC n 6a3ucobl bbrovyepcoB
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——RTSI
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——Baswuc RIU3 n RTSI, nyHkTOB
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-22

-31
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05.07.2013
Basuc RIZ3 n RTSI, nyHkTOB

03.07.2013 04.07.2013

®dbrouepc Ha UHaekc PTC

3a Hegeno ¢ 1 no 5 wona 2013r. obvem TOpros
NPOU3BOAHLIMA  UHCTPYMEHTaMW Ha  MHAEKCbl  Ha
MockoBckoW bupye coctaBun 461,62 mnpa. pybnei nam
5,49 MSIH. KOHTPaKTOB.

Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06beM TOProB MO 3TOMY KOHTPaKTy Ha NpOLLION Heaene
coctaBun 397,64 wmnpa. pyébneit wam 4,75  MAH.
KOHTPAKTOB.

®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
npenMyLLecTBEHHO Toprosanucb B 63kBopaaummn. MHaekc
PTC 3a Hepento notepsn B Bece 0,54%, npu 3TOM
ceHTs6pbckne dbtodepchl nogopoxann Ha 0,02%, a
Jekabpbckue dbtovepchl nogewesenu Ha 0,06%.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento

150 - 125 ppipoc Ha 2,31%
120 - L 100 O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npowegwein Hepene 5,55
90 1 1 | R F 75 MApA. py6neit unm 41,22 TbiC. KOHTPAKTOB. 3a Hedento
60 - | i L 50 6bI/10 OTMEYEHO YBENMYEHNE 06bEMa OTKPbLITbIX MO3ULIMIA
B KOHTpakTax no dbtovepcy Ha WHaekc MMBB Ha
30 - - - - 25 44,29%.
0 1 1 | 11111 111.]1 0 O6vemM TOproB onuuMoHamum Ha WHpekc PTC
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20.06

Ob6bem Topros, Mnpa.pyb.
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Ob6beM TOpros, Mnpa.pyb.

O6beM TOpros,
MnpA.pyo6.

17.06
18.06

I O60pOoT MO oM. KON
== Ol no onu. Konn

COCTaBWN Ha npolwnol Hepene 58,24 mnpa. pybneit unu

E 88 8885585 3 3 5 o
N N R - - 692,47 TbIC. KOHTpakToB. O6bLEM OTKPbITLIX MNO3ULNIA
coctaBun 93,35 wmnpa. pybnein uwnam 1,07 MAH.

== OGbem OTKp.no3uLIMi, MpA.pY. KOHTpakToB. [lpM 3TOM HA [JOMO OMUMOHOB MyT
npuxogunocb  35,50%  OTKpbLITOrO  WHTEpeca Mo

®blouepc Ha MHaekc MMBB onuuoHaMm. Hambonblumii  OTKPbITbIK  UHTEpEC Mo

onuuMoHaM Kkonn 6bln cocpeaoToyeH Ha cTpaiike 140 000,
MaKCMMyM MO OnuuMoHaM MyT 6bll OTMEYEH Ha CTpaiike
120 000.

3a npoweawy Heaento MoBbileHne obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 9,51%.

OTKpbITbIE MO3MLUN B KBapTaJ/ibHbIX
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e Q9 Q 9 9 9 @ 9 9 9 9 onumoHax RTS-9.13 no crpaiikaM, MJIH.py6.
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EPKa AT ®OHAOBbLIE MHAEKCDI

Heaens c 1 no 5 irona 2013r.

UHaekcbl MOCKOBCKO BMpXKW — KloueBble MHAMKATOPbl OPraHWM30BaAHHOMO PbiHKA LEHHbIX ByMar M MPOM3BOAHbLIX MHCTPYMEHTOB
Poccumn. MiHAEKCh! aKUmMii OTHOCSATCS K TUMY B3BELLUEHHBIX MO KanuTanmsaumm hoHAO0BbIX MHAEKCOB. B ocHOBE MX (hopMysibl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTanu3aumm akumin, BKIIIOYEHHbBIX B CMIMCOK MHAEKCA, K aHanorMYyHoOMy MoKasaTeslto Ha HavasbHyio
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanbornee NUKBUAHBIX aKUMN KPYNHEMWMX W AMHAMMYHO pPa3BMBAIOLUMXCS POCCUMMCKMX 3SMUTEHTOB. Pacuyer 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 OTPAXAIOT M3MEHEHUS LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCATCS K COOTBETCTBYIOLIEMY CEKTOPY SKOHOMMUKM,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
KanuTanM3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOopa:

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

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHMM

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNypruyeckoin U ropHoAo6bIBatoLLEN oTpacnei
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHOWN OTpacnu

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

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKUMi KOMMaHWi XMMUYECKON U HEPTEXMMUYECKOW OTpacin

PacyeT 3HaueHWit OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsx u B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybreBoi mMcTopum»
3HQUYEHWU WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix duwex sBASETCS MHAMKATOPOM pbiHKa Hanbonee NMKBUAHBLIX aKUM POCCUINCKMX KOMMAHWIM MM TakK Ha3blBaeMbIX
«ronybbix duwek». NHAEKC paccuMTbiBAaeTCS Ha OCHOBaHUM LiEH CAENOK M KOTMPOBOK 15-TW Haubonee NMKBMAHBIX akUMA POCCUICKOrO
(oHA0BOrO pbiHKa. PacyeT nHAekca BefeTCs Ha OCHOBAHUM LieH akUui, BblpaXKeHHbIX B pybnsx.

UHpekc MMBB10 - npeactaBnsieT coboi LIEHOBOW, HEB3BELWIEHHbIM WMHAEKC, PacCUMTbIBAEMbIM Kak cpeaHee apudmeTunyeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, cocrosulero 13 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HauyasbHbIi MOMEHT BPEMEHU O[IMHAKOBBI.

MHaekc BTOPOro 3wesnioHa — 3T0 MHAMKATOpP, KOTOPbIN XapakTepusyeT AWHAMUKY LieH aKUM SMUTEHTOB, CO CPEAHUM U HayasbHbIM
YypOBHEM KanuTanu3auuu. B coctaB uHaekca BxofsT 50 akuuii, cnegylowmx B peiiTuHre no kanuTanusauuu c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAEKCOB — WHaekca MMBB u MHpekca PTC. WHAEKC pacCcuuThIBAETCS Ha OCHOBE LIEH aKUMM, BbIPAaXEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MHOeKC aKkuMA LUMPOKOro pbiHKa - MWHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX Ha OCHOBAHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MocKoBCKON Bupxxn. TOM-50 KOp3uHbI MHAEKCA LWMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akumit — KOp3vHy MHAeKca BTOPOro suwenoHa. B 6a3y pacueta Kaxaoro
OTPAC/NeBOro MHAEKCA BK/THOUAOTCS aKLMU COOTBETCTBYHIOLLEr0 CEKTOPa, BXOAALIME B COCTaB MHAEKCA aKUMi WMPOKOTO PbIHKA.

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

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraM Ha MOCKOBCKOM
Bupxxe, oTobpaHHble NO nokasaTensaM SIMKBMAHOCTA U KanuTanu3auun U BEAyLMX CBOIO AeATeNbHOCTb NPEeMMYLUECTBEHHO B TOM WK
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cvbupb.

PoCCMIICKMIA MHAEKC BONMATWIbLHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTHIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctommocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KoprnopaTuBHbIX obnurauui MICEX CBI,
MHAekc MyHuUmMnanbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxkalolwme CUMTyaumio B pasfiMyHbIX
CEerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» u «gross price». [na 6a3 pacueta 06MMraLMOHHBLIX MHAEKCOB OCYLLECTB/SIETCS TaKXKE pacyeT rokasaTenen
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTPaXalolMe KOHBIOHKTYPY POCCUICKOro 6upkeBoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans pboiHka PEMO ¢ akuusimm m pbiHka PEMO c obnuraumsmu. B pacyer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTIOYEHHBLIMU B JIOMB6apAHbIN cnncok baHka Poccumn. B 3aBUCMMOCTM OT CPOKOB MCMOMHEHUS caenok PEMO, Mcrnonb3yeMbix AJisl pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13
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