mMockoBckaa PE3YABTATDI MIOHb 2014
BUPXKA PABOTbl PbIHKOB

OBbEM U CTPYKTYPA TOPIroB

OBbEM TOPIroB CTPYKTYPA OBBbEMA TOPIOB HA PbIHKAX
HA PbIHKAX MOCKOBCKOWM BUPXKM 3A MOCAEAHMIN MECAL,
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CoBOKYMHbIW 06beM TOProB Ha pbiHkax MockoBckol bupxu 3a UtoHb cocTaBun 37,2 TpiH py6. CpeiHeAHEBHOM 06beM
ToproB cocTtaBui 1,86 TpnH py6., uTo Ha 2% BbliLLIe NMoKa3aTens npeablayLiero Mecsua. Ha fonto pbiHka akuvi, PP v naes
MAUdoB npuwwnock 0,76 TpnH py6. (2,1% coBoKynHOro o6bema TOproB.), Ha A0Jt0 pbiHKa 06nuraumii — 0,8 TpiH py6. (2,2%),
Ha [10J1t0 CPOYHOTO pbiHKa — 3,5 TpJH py6. (9,4%), Ha Lot BaNOTHO-AEHEXHOro pbiHka — 32,4 TpsH py6. (86,1%)

[leHEeXHBIN PbIHOK

PbIHOK AKLUMA, PAP U NAEB NMU$OB

OBbEM TOPIOB CTPYKTYPA OBbEMA TOPIOB
AKUMAMU, PAP N MAAMU MNPOB 3A NMOCAEAHWMN MECAL,
mnpa py6. MApAa aonn.
- 900,00
1800 -
1600 -
1400 - 800,00 1%
4,9%
1200 / !
1 000 - 700,00
800
600
- 600,00
400
200
0 + 500,00
2 2 5 & 4 &8 & &8 2 5 & 3 %
2 2 g g ¢ 8 8 8 ¢£ 8 = ¢ Cextop TO CexTop T+2
< £ £ 2 3 & 9 &
a O S =3
s O6LeM BTOpUSPibIX TOProB Kanutanusauus (npasasi ocb)

O6beM Topro. akumaMu 3a MioHb coctaBun 0,76 TpnH py6. CpeaHeaHeBHOM 06beM TOpros coctaBun 34,7 mnpa py6., uto Ha
16% Huxe ypoBHS NpeablayLlero mecsua. lons caenok B cektope T+2 B 06beMe BTOPUYHbIX TOPros akuusmu, PAP 1 nasmu
coctaBuna 95,1%, Ha cekTop TO npunocb 4,9%. O6bem pa3melLieHni Ha pbiHKe akumi coctaBun 0,3 mnpa. py6. O6bem BHe-
B6UpxeBbIX ceniok cocTaBun 0,2 TpJiH py6.(22%) oT obLyero o6bema Topros (BTopyUUHble 6MpXeBble TOPru+ BHeBUPXKEBblE

caenku).
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WU3MEHEHUE LLEHbI 3AKPbITUA
«TOAYBbIX PULLEK» 3A MECAL,

%
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AMAEPbBI MO OBbEMY TOPIOB HA PbIHKE
AKLUMIA, PAP U NAEB M$POB 3A MECAL,

B UtoHe MHoekc MMBB Bbipoc Ha 3,1% no 1476,38 nyHkToB
(1432,03 Ha koHeL Masi 2014 1), nonnaposbiii UHaeke PTC Bbipoc
Ha 5,43% no 1366,08 nyHkToB (1295,75 Ha koHel, Masi 2014 1.).
KanuTanusaumsa pbiHKa akuui 3a MtoHb Bbipocna Ha 5,3% v Ha
rocnenHui aeHb Mecsla coctaBuna 735,06 mnpa nonn. (697,96
MApA A0S Ha KoHel Mas 2014 ).

Cpeau «rony6bix dpULLEK» MOHU3UIUCH LieHbl 06bIKHOBEHHbIX
aKuui

OAO BaHk BTB — Ha 14,2% (0,0411 py6./aku,),

OAO «[Nosntoc 30510T0» - Ha 7% (482 py6./aKL.).

MOBbICUANCD LieHbl 0BbIKHOBEHHbIX aKLWH

OAO «MK Hopunbckui HuKkenb» — Ha 0,9% (1o 6719 py6./aku.),
OAOQ «®CK E9C» — Ha 2,2% (0,05886 py6./aKL.),

OAO «JIYKOWS1» — Ha 3,5% (no 2036 py6./akL),

OAO «PocTenexkom» — Ha 4,2% (86,31 py6./aku.),

OAO «Ta3npom» — Ha 5,1% (148,96 py6./aku.),

OAO «CypryTHedTeras» — Ha 5,4% (26,436 py6./aKu.),

OAO «HK «PocHedTb» — Ha 10,3% (249,3 py6./aKLL.).

He U3MEHWUCD LiEHbI Ha aKLMK

OAOQ «C6epbaHk Poccumn» — (84,5 py6./aku.)

JNnpepamu no o6bemy Topros ctanu akumn OAO «CbepbaHk Poc-
cum» (SBER) 178,94 mnpa py6. (23%),

Ha BTOpOM MecTe 06blkHOBeHHbIe akuum OAO «[asnpom» (GAZP)
06beM Topros koTopbiMK cocTaBun 136,67 mnpga py6. (18%),

Ha TpeTbeM MecTe 06bikHoBeHHbIe akuun OAO bark BT (VTBR)
62,85 mnpa py6. (8%)

Ha UETBEPTOM MecTe 06bIkHOBEHHbIE akLi OAO «JTYKOMI1»
(LKOH) 51,72 mnpa py6. (7%),

Ha nNsToM MecTe 06blkHOBeHHbIe akun OAO «HK «PocHedTb»
(ROSN) 35,56 mnpa py6. (5%),

Ha Apyrve LeHHble 6ymary npuiunock 296,8 mnpa py6. (39%).

lNpeAcTtaeneHHas BaLleMy BHUMaHWIO MHGOPMaLMS NpeaHasHayYeHa UCKIFUMTENbHO ANt 03HaKOMIEHWS. HacTOoSILLMI KOMMEHTapUIA He COOEPXMT H1KaKMX pekomeHaaLmit
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PbIHOK KOPMOPATUBHbIX, PETUOHAAbHbIX,
FTOCYAAPCTBEHHbBIX OBAUTALMNM N EBPOOBAUTALNI

OBbEM TOPIOB CTPYKTYPA OEbEMA TOPIOB
OBAUTALNAMU 3A MOCAEAHMM MECAL,
mnpp py6.
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O6beM Topros obnuraumsmu 3a MioHb coctasun 0,8 TpnH py6. CpeaHenHeBHOM 06beM Topros coctaBun 40 mnpa py6., uto Ha 20,1% Bbilue
YPOBHS NpeAblayLiero Mecaua. Ha oo kopnopaTuBHbIX 06/uraumi npuwnocb 322,4 mnpa py6. (40,2% coBokynHoro o6bema Topros),
Ha 10110 perMoHanbHbIX o6nuraumii — 32,4 Mnpa py6. (4%), Ha [onto rocyaapcTBEHHbIX o6nurauunii — 255,1 mnpg py6. (31,8%), Ha fonto
eBpoobnurauni — 4,9 mnpa py6. (0,6%) 06bemM pas3melLieHui obnuraumii coctasun 187 mnpa py6. (23,3%).

U3MEHEHME MHAEKCOB PbIHKA OBAUTALMUMA
3A MECAL,

3a mecsau MHaekc rocynapcTBeHHbIx obnuraumi (RGBI) Bbipoc
Ha 0,88% 0 128,5 nyHkToB (127,38 n. Ha koHew, Maa 2014 ),

RGBI
WMHAEKC KopriopaTuBHbIX o6nurauuii MICEX CBI CP (MHAEKC UMCTbIX
LieH) Bbipoc Ha 0,33% 1 cocTaun 91,19 nyHkToB (90,89 n. Ha
Bl Cp koHel, Masi 2014 r.), MHAEKC MyHULMNaNbHbIX 06nurauuii MICEX
MBI CP (MHAEeKC uMCTbIX LieH) Bbipoc Ha 0,28% v cocTasun 95,2
nyHkToB (94,93 n. Ha KoHew, Masi 2014 r.).
CBI CP
%
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CPO4YHbIN PbIHOK

OBbEM TOPIroB HA CPO4YHOM PbIHKE

Mnpa py6.
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CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHUI MECSAL,
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Ha cpouyHoM pbiHke 06bem ToproB 3a MoHb coctasun 3,5 TpiH
py6. unu 85 MiH KoHTp. CpeiHeiHEBHOM 06bEM TOProB COCTaBMI
174,9 mnpa py6., uto Ha 5,6% BblLLIE YPOBHS NPeablayLLEro
Mecsiia. O6beM OTKPbITbIX MO3MLMI Ha KOHeL, MecsiLia COCTaBuII
11 MAH KOHTp. unu 407 mnpa py6. Ha nonto NponsBOAHbIX
WMHCTPYMEHTOB Ha MHAeKCbI npuunoch 1,8 TpnH py6. (51,9)%
COBOKYMHOro o6bema TOproe), MHCTPYMEHTOB Ha GOHAOBbIE
akTuBbl — 0,25 TpsH py6. (7,1%), UHCTPYMEHTOB Ha Ba/ltlOTHbIE
akTuBbl — 1,36 TpsiH py6. (38,9%), MUHCTPYMEHTOB Ha NPOLIEHTHbIE
akTuBbl — 5,7 Mnpa py6. (0,2%), MHCTPYMEHTOB Ha TOBapHble
akTMBbl — 66,5 Mnpa py6. (1,9%).

lNpeAcTtaeneHHas BaLleMy BHUMaHWIO MHGOPMaLMS NpeaHasHayYeHa UCKIFUMTENbHO ANt 03HaKOMIEHWS. HacTOoSILLMI KOMMEHTapUIA He COOEPXMT H1KaKMX pekomeHaaLmit
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AVAEPBI MO OBbEMY TOPIrOB HA CPOYHOM PbIHKE
3A MECALL

Jlnpepamu No 06beMy TOProB Ha CPOYHOM PbiHKe cTanu KoHTpakT

Ha MHaekc PTC (RTS), 06bem Toproe KotopbiMu 3a MtoHb cocTamn

1,8 Tp/H py6. (51,5%), Ha BTopoM MecTe KOHTpaKT Ha Kypc fonnap-
SBR py6nb (Si-) — 1,2 TpnH py6. (34,9%), Ha TpeTbeM MecTe KOHTpaKT
0% Ha 06bIkHOBEHHbIe akLmu OAO «CHepbaHk Poccum» (SBR) 106,4
MApa py6. (3%), Ha ueTeepToM MecTe KoHTpakT Ha akum OAO
«[asnpom» — 71 mnpa py6. (2%), Ha naTom MecTe KOHTpaKT Ha Kypc
1,9% espo-fonnap (ED-) — 66,5 mnpg py6. (1,9%),Ha apyrue NnponsBoaHble

GAZ
2,0%

MHCTPYMeHTbI NpuLLiochk 0,23 TpiH py6. (6,6%).

Apyrve

6,6%

BAAIOTHO-AEHEXHbIW PbIHOK

KYPCbl BAAIOT

py6./ponn. py6./eBpo .
B MtoHe Habntoganock ocnabneHne aMeprKaHCKOM U
37,00 - - 51,00 -
€BPpOnencKomn BantoTbl. 3a MecsiL, Kypc Aoiapa pacyeTamu
36,00 - 4900 «3aBTpa» cHusunca Ha 0,82 py6. (2,4%) no 33,95 py6./nonn., Kypc
€BpO pacyeTamu «3aBTpa» cHu3uscs Ha 1,03 py6. (2,2%), cocTaBuB
35,00 -
L 47,00 Ha koHeL MioHs 2014 1. 46,32 py6./eBpo.
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CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHMIA MECSAL,
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OBbEM TOPIroB HA AEHEXXHOM PbIHKE

TPAH py6.

30 -

2 | 23,4 24,1

20,4 20,5
19,7 18,9
20 -
16,1 16,4 157 0
14,5 7 14,9 14,6

15

10

WioHb
Wionb
Asrycr
CeHTs6pb
OKTSI6pb
Hos6pb
[Jekabpb
SlHBapb
®espanb
MapTt
Anpenb
Mai
WioHb

O6beM TOpros Ha BastoTHOM pbiHke 3a MtoHb cocTaBun 17,5

TpJH py6.* CpegHeHeBHOM 06beM TOpros cocTtaBun 873 Mnpa
py6., uTo Ha 4,4% BbiLLe ypOBHS NpeabiayLlero Mmecsua. Ha gonto
KacCOBbIX CAENOK NpULLIOCh 4,9 TpJH py6. (27,9% coBOKyNHOro
ofbeMa TOpro.), Ha oo onepauuii ceson 12,6 TpnH py6. (72,1%).
Ha nonto onepauwii “gonnap-py6ab” npuwinocb 14,6 TpnH pyo.

(83,6% coBOKYNHOro 06beMa TOProB), Ha JOJIK0 onepaLuii “eBpo-

py6nb” — 2,6 TpnH py6. (15%), Ha fonto onepauumi “eBpo-gonnap”
— 0,3 TpnH py6. (1,3%), Ha gonto onepaumi “toaHb-pybnb” — 14,1

~e

mnpa py6. (0,09%), Ha nonto onepauuii “61BantoTHas KopamHa” —
0,7 mnpa py6. (0,01%).

CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHWIA MECSL,
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Mexannepckoe PEMO
KpeanTHbIN pbIHOK
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O6beM TOpProB Ha AEHEXHOM pblHKe 3a MtoHb cocTaBun 14,6 TpnH py6. CpefHeaHeBHOM 06beM Topros coctaun 731 mnpa py6., uto Ha 1,6%
HWXe YPOBHS NpeaplayLiero mecaua. Ha nonto onepauui mexxaunepckoro PEMO npuwwinock 5,8 TpH py6. (39,4% coBokynHoro o6bema Top-
ro.), Ha lofto onepauumi npamoro PEMO ¢ LB P® — 7,6 TpnH py6. (51,9%), Ha fonto kpeauTHoro pbiHka — 0,53 TpsiH py6. (3,6%) (8 ToM uucne,
neno3utbl baHka Poccnn — 531 mnpa py6., nombapaHble aykuroHbl baHka Poccun — 0,3 mnpa py6.), Aeno3uTtHble onepaunu deaepanbHoro
KasHauerictBa 556 mnpg. py6. (3,8%), nenosutHble onepauunu NMOP 176 mnpa. py6. (1,2%).

TOBAPHbIN PblHOK
OBbEM TOPIoB HA TOBAPHOM PbIHKE

MnpA py6.
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O6beM TOpros Ha TOBapHOM pbiHKe cocTaBwi 0,4 Mnpa. py6.
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[Mpunoxenue 1

PE3YALTATbI PABOTbl PEIHKOB MOCKOBCKOW BUPXU 3A UIOHb 2014 T

MioHb Mari
M3meHeHne
O6bemTopros,  Yucno caenok, O6bem TOpros,  YWCno CAENOK, o6bema TOpros, %
MApA py6. TbIC. LUT. MnpA py6. TbIC. LUT.
PbiHok akuu#, PAP v naes NM®os
PbiHOK T+2 724,9 6 895,7 806,8 79233 -10,1
PbiHOK TO 37,3 9,6 17,6 9,7 111,8
PasmelueHus 0,3 0,0 0,0 0,0 =
WUToro 7625 6 905,2 824,4 7 933,0 -7.5
PbiHOK o6auraumu
KopnopaTtuBHbie obnurauunm 322,4 28,0 241,0 24,1 33,8
PernonanbHble obnuraumm 32,4 3.1 20,5 2,4 57,6
['ocynapcTtBeHHble obnuraumm 2551 9,1 2743 8.8 -7,0
['ocynapcTBeHHble obnuraummn T+2 0,00 0,07 0,1 0,1 -92,1
EBpoobnurauum 49 0,1 8,6 0,1 —43,0
PasmelueHus 187,0 1,3 120,4 0,9 55,3
WUtoro 801,8 41,5 664,9 36,2 20,6
CpOU4HbI# pbIHOK
MHCTpYMEHTbI Ha MHAEKCDI 1814,8 5768,0 1814,2 6 409.,8 0,0
MHCTpyMEeHTbI Ha GOHAOBbIE aKTUBbI 249,0 2787,5 263,4 3308,2 =5,5
MHCTPYMEeHTbI Ha BantOTHbIE aKTUBbI 13614 22181 1186,0 21409 14,8
MHCTPYMEHTbI Ha NPOLIEHTHbIE aKTUBbI 5,7 1,0 4,0 1,5 42,9
MHCTpyMEHTbI Ha TOBapHbIE aKTUBbI 66,5 145,4 44,6 120,9 49,2
HUtoro 3497,4 10920,0 33122 11981,3 5,6
BantoTHbIW pbIHOK
[Jonnap-py6sb (crno) 41537 399,3 42170 402,4 -1,5
EBpo-py6sb (cnot) 630,5 65,2 753,2 75,8 -16,3
EBpo-gonnap (cnor) 71,7 5,9 84,0 6,4 —-14,7
tOaHb-py6sib (croT) 10,7 0,0 10,3 20,4 3,9
BuBantoTHas kKopauHa (crnot) 0,7 0,0 0,6 0,0 8,5
[Lonnap-py6:nb (cBon) 10453,3 23,1 9494,5 21,6 10,1
EBpo-py61b (cBOM) 1996,3 7.9 1943,4 8,2 2,7
EBpo-nonnap (ceor) 146,8 0,8 220,3 0,9 -33,3
tOaHb-py6b (cBOM) 3.4 0,3 2,4 0,3 41,6
Csonbl 12599,8 32,1 11 660,6 31,0 8,1
Cnotbl 4867,5 490,2 5065,3 505,0 =319
HUToro 17 467,3 522,3 16726,0 536,0 4,4
JleHeXHblH pbIHOK
Mexaunepckoe PEMO 5769,3 97,9 5382,4 101,3 7.2
Mpamoe PEMO c LI P® 75924 22,5 7 959,1 24,2 —4,6
KpeauTHbIM pbIHOK 531,5 1,7 689,3 1,7 -22,9
BHe6bupxeBoe PEIMO c baHkom Poccum 0,0 0,0 0,0 0,0 -
[enosuntHble onepaumm ®K 556,0 0,0 725,0 0,0 -23,3
[enosuTHble onepauuu NoOP 176,0 0,0 111,0 0,0 58,6
WUToro 14 625,2 122,2 14866,8 127,2 -1,6
ToBapHbIH pbIHOK
MHTEepBEHLMUU 0,0 0,00 0,0 0,00 -
Cnotbl 0,0 0,00 0,0 0,00 =
PbIHOK AparoueHHbIX MeTaNI0B 0,4 0,00 0,1 0,00 556,7
PbiHOK cTaHAapTHM3UpoBaHHbix MOU 0,0 0,00 0,0 0,00 =
06Lwm1i 06bem Topros 371541 18511,2 363943 20613,8 2,1
BHeb6upikeBble caenku
Akumu, PAIP v nam NMiNdos 208,3 42,8 234,2 47,8 -11,0

MpencTasneHHas Ballemy BHUMaHWIO MHbOPMaLMs NpeaHasHaueHa UCKFOUUTENBHO [/ 03HAKOMIEHKS. HacTOSLLIMIA KOMMEHTapUIA HE COAEPXKMT HUKAaKUX peKoMeHAaLmi
1 He SBNSIETCS NPSIMbIM PYKOBOACTBOM K IEUCTBUIO Ha GUHAHCOBBIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com
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PE3YABTATbl PABOTblI PEIHKOB MOCKOBCKOM BUPXXU MIOHb 2014

MpunoxeHue 2

PE3YALTATbI PABOTbl PBIHKOB MOCKOBCKOW BUPXU 3A UIOHb 2014 T

3HaueHue, NyHKTbI Vamenenme, % M3meHeHue ¢ Havyana
MioHb Maw rona, %
UHaekebl akuui
OcHOBHblE:
MHoekc MMBB 1476,38 1432,03 3,10 7,31
MHpeke PTC 1366,08 1295,75 5,43 4,01
KanuTtanusaumoHHble:
bazoBoi kanuTanuzaumv (MICEX Start Cap Index) 3033,85 2 981,85 1,74 1,83
Otpacnesble:
KomnaHuii HedpTerasoBoi otpaciu (MICEX O&G) 3573,22 3362,69 6,26 12,01
KoMnaHnwii anepreTuueckor otpacnu (MICEX PWR) 984,45 972,12 1,27 -18,03
TenekoMMyHWKaLMOHHbIX koMnaHui (MICEX TLC) 2175,83 2 042,99 6,50 0,86
FoprIoROGHBaIOLIeH orpaches (MICEX MEM) 237557 235603 083 1491
Komnanuii MaLumHocTpoutenbHol otpaciu (MICEX MNF) 1475,97 1453,90 1,52 =17,75
KomnaHwuit puHaHcoBo-6aHkoBcKoM oTpacsuy (MICEX FNL) 4955,18 5027,89 -1,45 9,97
KomnaHwuii notpebutenbckoro cektopa (MICEX CGS) 6 168,96 5833,88 5,74 717
TemaTnueckue:
NHaekc «ronybbix dpuiex» MMBB10 3234,61 3174,35 1,90 7,43
MHaekc «ronybbix duwiek» PTC CtaHaapT 9 938,21 9 626,25 3,24 6,92
MHAaekc akumi «BTOpOro sLenioHa» PTC-2 117416 1131,07 3,81 -1,79
Mupekc MMBB - nHHoBaumm 320,81 317,63 1,00 —28,88
Mupekc PTC Cnbupb 444,09 446,65 -0,57 —-2,81
UHaekcbl o6nurauymm
e e
(MICEX Monicipal Bond Inde 9520 9493 028 207
MHAMKaTOp CPOUHOIrO pbiHKA
Poccuiickuii uHaekc BonatunbHocth (RTSVX) 30,09 25,45 18,23 74,94
3HaueHue,
HaumeHoBaHu1e py6./eanHuua Bantotbl MameHeHue, % Msmth:::ae’c%Haqana
30 ntoH 30 mai
Kypcbl BanioT
[Jonnap-py6nb 33,95 34,78 —-2,4 3,6
EBpo-pybnb 46,32 47,35 -2,2 2,7
HOaHb-py6nb 5,44 5,56 -2,1 1.1
buBantoTHas Kop3auHa 39,29 40,32 -2,6 2,7

[pencrasneHHas Ballemy BHUMaHWIO MHGOPMaLIMS NpedHa3HaYeHa MCKNHOUMTENBHO A1 03HAKOMEHHMS!. HacTOsLLMIM KOMMEHTapUIA HE COAEPKWT HUKaKMX peKoMeHaaLmi
11 He SIBISIeTCs NPSIMbIM PYKOBOACTBOM K AEMCTBMIO Ha GUHAHCOBbIX PbiHKax. (495) 363-32-32, info@moex.com, moex.com
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