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U3mMmeHeHuMe 3a nepuop, %

Komno3snrrelie nHAEKCHI

NHpekc MMBB 1 488,47 5,49% 7,89%  -1,44%
MHpekc PTC 1 091,44 -2,87% -10,49% -26,27%
ViHAeKc ronybeix 10 041,34  5,93% 8,48%  -2,30%
uwex
VIAIESE L5287 2793,35  -1,82% 6,63%  -7,54%
3LlenoHa
NHAaekc wmnpokoro
pblHKa 1 050,86 5,37% 7,68%  -1,57%
OTpacsieBbie UHAEKCHI (Py6. 3HaAYEHNS)
HedTb 1 ras 3672,01 6,64% 11,42% 3,28%
DneKTpo3HepreTnka 924,01 -0,52% 1,64% -12,53%
rloTpeduTenbekui 638478  3,28% 6,42%  6,35%
ceKkTop
TenekoMMyHuKaumm 1 999,46 -4,45% -0,96% -19,92%
MawmnHocTpoeHue 1201,37 -6,22% -12,15% -35,91%
DurHaHCHI 3 763,03 3,79% -14,22% -22,85%
XuMns n HedpTeEXMMUS 6 883,37 5,06% 7,63% 11,47%
MeTannbl 1 aobblua 2 806,52 7,07% 13,17%  28,85%
TpaHcnopT 733,39 -7,24% -20,16% -40,84%
MMBB-10 3 240,40 4,17% 8,01%  -0,20%
MHAeKc BoNaTuibHOCTM 31,94 -3,97% -12,23%  47,60%
AL S 240,68  -0,75%  -21,52% -39,95%
WHHOBaLmu
MHgekc PTC Cnbupb 441,00 -1,36% -1,22% -6,23%
Kypc gonnapa (L{b PP,
UsD / RUB 43,39 10,18% 21,46%  35,35%
KJTFOUEBbIE CEKTOPbDI
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— XUMUS Y HedpTEXMMUS 3nekTpoaHepreTuka
DrHaHCbI TenekoMMyHuKaLum
MHHOoBaummn TpaHcnopT

B okTsibpe 2014r. pOCCUMICKUIA PbIHOK aKLMiA
NPOAEMOHCTPMPOBA MONIOXUTENBHYIO AMHAMUKY O
nHaekcy MMBB MockoBckol Bupxu. MHaekc MMBB
nosbicuncs Ha 5,49% po 1 488,47 nyHktoB (1 411,07
nyHKTOB Ha 30 ceHTa6ps 2014r.), nonnaposbiit HAEKC
PTC ynan Ha 2,87% po 1 091,44 nynkroB (1 123,72
nyHKTOB Ha 30 ceHTabpsa 2014r.).

Kypc ponnapa CLUA no oTHoweHuio K pybnto 3a
npoLeawuin MecsL, Belpoc Ha 10,18%.

Ha c¢doHaoBOM pblHKe Habnoganocb MOHWXKeHUe
BONATU/ILHOCTU: POCCMWCKMI MHAEKC BOMATUSIbHOCTU
noHusmnca Ha 3,97% po 31,94 nyHkra (33,26 nyHKTa
Ha 30 ceHTs6ps 2014r.).

B npoweawem Mecsue 60MbLIMHCTBO KOYEBbIX
CEKTOPOB 3KOHOMWKW, NPeACTaBAEHHbIX Ha POCCUIACKOM
(OHOOBOM  pblHKE,  MOKasano  MOMOXKMUTENbHYIO
OMHaMKKy. JlugepoMm pocTa cTan MeTannypruyeckuii
CEeKTOp: MOBbllleHWe MO OTpacieBoOMy  WMHAEKCY
coctasnno 7,07%. Takke CyleCTBeHHOe yBenun4yeHue
NpOAEMOHCTPUPOBAIN HedTerasoBbI "
HedTexnMmyeckuii  cektopbl — UHaekc Hed™ 1 rasa
BblpoC Ha 6,64%, a WHOeKc xvmmm n HedTexmMum
npubasmn B Bece 5,06%. Hambonbliee nageHue 6bino
OTMEYEHO B TpPaHCMNOpPTHOM cekTope — WHAekc
TpaHcnopTa NoHM3unIcs Ha 7,24%.

MHaekc ronybeix cuwek Bblpoc Ha 5,93% po
10 041,34 nyHkToB (9 479,29 nyHkTOB Ha 30 CeHTS6ps
2014r.).

MHpekc BTOpOro swenoHa ynan Ha 1,82% po
2 793,35 nyHkToB (2 845,05 nyHkTOB Ha 30 CeHTS6ps
2014r.). WMHOeKkc MpoKOro pblHKa npubaBun B Bece
5,37% wn coctasun 1 050,86 nyHkTOB (997,26 NyHKTOB
Ha 30 ceHTa6psa 2014r.).

KOMMO3UTHbIE MHAEKCbI
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OcHoBHblIe MHAeKcbl MockoBckow bupykmn — MMBB n PTC
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B oktabpe 2014r. pOCCUMACKMIA  PbIHOK  aKUMW
NPOAEMOHCTPUPOBAN  MOJIOXKMTENbHYIO  AMHaMWUKY MO
nHaoekcy MMBB MockoBckot Bupxun. WHaoekc MMBB
nosbicuncs Ha 5,49% po 1 488,47 nynktoB (1 411,07
nyHKTOB Ha 30 ceHTs16psa 2014r.), aonnaposbiii MHaekc PTC
ynan Ha 2,87% po 1 091,44 nyHkTos (1 123,72 nyHKTOB Ha
30 ceHTS6psa 2014r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamnca Ha 1,44% Hwxe 3akpbiTusl rog Hasag (1 510,21
nyHkToB Ha 30 ceHTs6ps 2013r.), WUHpgekc PTC 6bin Ha
26,27% HWKe aHanormyHoro nokasatens roa Hasag
(1 480,42 nyHkToB Ha 30 ceHTs6ps 2013r.).

MoHmxkeHne MWHaekca PTC B npolwegweMm Mecsue
COMPOBOXAAJIOCh MOHMXEHUEM BONATUIIBHOCTM: POCCUIACKMM
MHAEKC BONaTUIbHOCTM RTSVX nonmnsmncs Ha 3,97%.

O6beM TOpProB LEHHbIMM OyMaramu, BKJIIOYEHHBLIMW B
basy pacyeta wuHAekcoB MockoBckoi Bupxu, coctaBun
736,48 mnpa. pyb6., @ KanuTanuM3auus akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctaBuna 21 611,76
mnpa. pyb6.

Mo mTtoram Mecsiua 31 m3 50 akuui, BXoAsWMX B 6aszy
pacyeta WHpexkca MMBbB, okasanu Ha ero [AMHaMUKY
nonoxuTenbHoe Bo3aeictaune (+6,02%), 19 LeHHbIX bymar
noenausinu otpuuatensHo (-0,54%).

Hambonblwwmin Bknag B pocT WMHaekca MMBB no utoram
Mecsaua BHeCiM  UeHHble 6ymarm  HedTM M rasa
(+2,76%) n notpebutensckoro cekropa (+1,49%).

Haubonbluee no3utuBHoe BnusiHWEe Ha WHaekc MMBB
0OKas3asio MoBbILLIEHNE LEH Ha Ob6blkHOBEHHble akumMm OAO
"Mariut"  (+1,50%), OAO "JIYKOWN" (+0,76%) u OAO
"TMK "Hopunbckuid  Hukens" (+0,50%). Hawbonbluee
HeraTMBHoe BaMsHME Ha WMHpekc MMBB  okasano
MOHWXEHME LeH Ha 06blkHOoBeHHble akumm OAO "MTC"
(-0,29%) n OAOQ "Mera®oH" (-0,04%).

Haubonbluee HeratuBHoe BAUSHME Ha WHaekc PTC
0Kas3asio MOHWXKEHME LieH Ha ObOblKHOBEHHble akumum OAO
"lasnpom" (-0,84%), OAO "C6epbank Poccumn" (-0,81%) un
OAO "MTC" (-0,70%). Hambonbliee no3vTUBHOE BAWUSHWE
Ha UHpekc PTC okasano nosbllleHNe LieH Ha 06bIKHOBEHHbIE
akumm OAO "Maruut" (+0,80%) n OAO A®K "Cucrema"
(+0,08%).

Ha HedTerasosbii cektop npuxoautca  50,49%
CyMMapHOW  KanuTanusaumm WHgekca MMBB.  Cpeawm
OCTasnbHbIX OTPAC/en BbIAENsOTCS PrHAHCHI (BEC B UHAEKCE
16,71%) n metannyprus (10,24%).

BnusiHWe M BeC CeKTOopoB B
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B okTa6pe NHpekc rony6bix uek
NPOAEMOHCTPUPOBAN MOOXKUTENBHYIO ANHAMUKY.

MHpekc ronybbix duwek nosbicunca Ha 5,93% po
10 041,34 nyHkToB (9 479,29 nyHkTOB Ha 30 CeHTS6ps
2014r.). Mo cocTosiHMIO Ha KoHeL, Mecsua MHaekc ronybbix
duwek 6611 Ha 2,30% HMXKEe CBOEro 3aKpbiTUS o4 Hasag
(10 278,04 nyHkTOB Ha 30 ceHTs6ps 2013r.).

Mo wtoram Mecaua 15 w3 16 UeHHbIX 6yMar,
Bxoasawmx B 6a3y pacyeta WHAekca ronybbix duiiek,
OKasanu Ha ero AMHaMKKy MOSIOXWUTENBHOE BO3AeNCTBUE
(+6,27%), 1 akumsa nosnmanu otpuuatensHo (-0,34%).

Hanbonbliee nO3WTUBHOE BAMSIHAE Ha AMHAMUKY
MHaekca ronybbix duilek okasanu 06blIKHOBEHHbIE aKLMu
OAO "MarHnt" (+1,79%), OAO "NTIYKOWN" (+0,90%) u
OAO "TMK "Hopunbckuid Hukenb" (+0,60%).

Hanbonee HeratMBHO Ha anHamuke MHaekca rony6bix
ek oTpasunocb nageHne UeH OB6bIKHOBEHHBIX aKLMii
OAO "MTC", BnusHMe koTopbix coctasuo (-0,34%).

Ha HedTerazoBbli cektop npuxoautcs 58,71%
CYMMapHOM KanuTanu3aumum wHAekca rony6bix cuLek.
Cpean ocCTanbHbIX OTpacnieit BblAENSOTCS  (PUHAHCOBLI
(Bec B wuHAekce 17,48%) M NOTPebUTENbCKUIN CEKTOPbI
(10,14%)

BecB
UHpekce
HanMeHoBaHue
rony6bix

AFKS A®K Cuctema, ao 0,92% 0,78%
GAZP lasnpom, ao 17,88% 15,11%
GMkN MK Hopnbckim 637%  538%
HUKENb, a0
LKOH JIYKOW/, ao 17,16%  14,50%
MGNT MarnuT, ao 10,14% 8,57%
MTSS MTC, ao 4,31% 3,64%
NVTK HOBAT3K, ao 6,05% 5,11%
ROSN PocHedTb, ao 5,09% 4,30%
RTKM Poctenekom, ao 1,34% 1,13%
SBER C6epbaHk Poccun, ao 13,18%  11,14%
SNGS CypryTHedTeras, ao 4,29% 3,63%
SNGSP CypryTHedTeras, an 2,77% 2,34%
TaTHedTb
TATN MM.B.Lcl,I?LlJaLLIMHa, a0 3,02% 2,55%
TRNFP AK TpaHcHedTb, an 2,44% 2,06%
URKA Ypankanui, ao 1,66% 1,40%
VTBR BaHk BTB, ao 3,37% 2,85%

 Beero ]| | 100,00% | 84,50%
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

MHAeKc BTOPOro 3uesnoHa NHAEKC LIMPOKOro pbiHKa
2 850 - - 1 055
2 820 - - 1 035
2790 - - 1015
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2730 - - 975
2700 - - 955
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* 10 aKYMaM 13 COCTaBa MHAEKCA LUMPOKOro PbIHKa

BausiHne akumii Ha UHaeKkc BTOporo 3wesnoHa, %
MSSB : :
TGKD
VTGK
KMAZ
MTLR
MRKC
TGKA

2

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

BausiHne akumii Ha MHAEKC LUIMPOKOro pbiHKa, %

MGNT :
LKOH
GMKN
GAZP
NVTK
MFON
MTSS

4% 0,

-0,4% 0,0% 0,

H3meHeHne YeHbl 3a WUToroBsoe
Mec;vu BamsiHme, %

e +1,83%  -3,65% -1,82%

B okTs6pe MHaekc BTOporo swenoHa ynan Ha 1,82%
oo 2 793,35 nyHktoB (2 845,05 nyHkToB Ha 30 ceHTA6ps
2014r.). WHAekc WKWpOKOro pblHKa npubaBun B Bece
5,37% w coctasun 1 050,86 nyHkTOB (997,26 NYHKTOB Ha
30 ceHTs6ps 2014r.).

Mo coCcToAHMI0O Ha KOHel Mecsaua WMHAaekc BTOporo
swenoHa 6bin Ha 7,54% Hwxe CBOEro 3akpbiTus rog
Hasaa (3 021,22 nyHktoB Ha 30 ceHTsabpa 2013r.).
MHaekc WwMpokoro pbiHKa 6bin Ha 1,57% Huxe cBoero
3aKpbITUa rogd Hasaa (1 067,62 nyHkToB Ha 30 ceHTA6ps
2013r.).

Mo wtoram Mecsua 26 u3 50 wuUeHHbIX 6yMar,
Bxoaswmx B 6a3y pacyeta MHAekca BTOPOro 3LIEnoHa,
OKasana Ha ero AvMHaMWKy oTpuuaTesibHoe BO3AeWCTBME
(-3,65%), 24 aKuMM  MOBAUSIM  MOJNOXKMTENBHO
(+1,83%).

Hanbonee HeratTmBHO Ha [AuHaMuke WHAaekca
BTOpPOro  3LUefIoHa OTpa3unioch nageHve LeH
06bIKHOBEHHbIX akuuii OAO "TrK-1" (-0,64%) u OAO
"MPCK LeHnTpa" (-0,48%).

Hanbonee nosnMTuBHOE BAMSHME Ha AWHAMUKY
MHpaekca WMPOKOro pblHK@ OKasann  06blIKHOBEHHbIE
akumm OAO "Marhut" (+1,48%) u OAO "JIYKOMN"
(+0,74%).

Hanbonblumin BkNag B nageHue MHAaekca BTOPOro
JlenoHa Mo MToraM Mecsiua BHeCnM UeHHble bymaru
anekTpoaHepretukn (-0,74%) u ™etannoB u [o6bluM
(-0,59%).

Ha  anekTpoaHepreTuky  npuxogutca  46,59%
CyMMapHOMN KanuTanu3aumu MHaekca BTOPOro 3LEeNoHa.
Cpean ocTanbHbIX OTpacner BbIAENSOTCS MeTannbl M
nobblua (Bec B mHAaekce 11,63%) M noTpebuTenbCckuii
cektop (8,82%).

BnusiHne u Bec CEKTOpoB B @Bec
Bnmatne MHpaeKce BTOPOro 3WeIoHa
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HosiroBo# pbIHOK
| 31102014 | 31.10.2014 | Mecny | Ksapran | ron [NNVASIEEVRNEERST LT LIS L UTC

COBOKYMHOrO [0XOAa M BK/OYaloWmMiA B cebs

Komno3nrtHbI¥ nHgexc obamraymi

RUABITR 124,80 1031 -169% 022% -1,61% O®3, «kopnopaTuBHble, cybdenepanbHble U
e e e MyHUUMManbHble  obnuraumm, 3a  OKTS6pb
CcHu3uncs Ha 1,69%.
RGBITR 314,74 995  -1,87% -0,08%  -3,79%
RUGBITR3Y 321,68 9,74  -046% 1,12%  2,28% o
! NHpexc roCyAapCTBEHHbIX  obnurauui
RUGBITRSY 78 10,09 -2,07% 0,23%  -3,16%  poceyy RGBITR CHU3MACS 3@ MpoLeAWni Mecsily
RUGBITRS+ 323,41 999  -2,70%  -1,25% -7,60% ya 1,87% n coctaBun 314,74 nyHkToB. Mpn 3TOM
HHAeKcsI KopriopaTHBHbIX O6/IMraymsi CpeaHeB3BelleHHas [AOXOAHOCTb K MoralleHuio
MICEXCBITR 246,56 11,71 -0,97% -0,88% 2,29% obnurauui, Bxoaswmx B 6a3y pacyeta uHAEKCa,
MICEXCBITR3Y 246,42 11,69 -0,97% -0,43% 3,13% COCTaBuna Ha KOHeL|, Mecsua 9,95%.
MICEXCBITR5Y 271,05 11,93 -0.93%  -3,90% -1,85% [lQMMEHblUEe  CHWKEHMe  Cpeau  MHAEKCOB
‘ rocyAapCTBEHHbIX BGyMar, CerMeHTMPOBAHHbIX MO
RUCBITRBBB 251,02 11,05 -064%  -0,41%  2,76% Alopaun, mokasan RQGBITRW’ BI040 B
= ¢ ! ' ! ¢ cebs OD3 c atopaumen ot 1 roga ao 3 net. Ero
RUCBITRBBB3Y 250,10 11,07 -0,60% 0,06%  3,72%  cykenme 3a Mecal cocTasuno 0,46%.
RUCBITRBBB5Y 279,11 1088  -0,90%  -3,06%  -1,50%
RUCBITRBBB3+ 280,73 1088  -090%  -3,06%  -1,54% NHpekc cy6denepanbHbix "
MYHULUMNANbHLIX obnuraunii  MICEXMBITR 3a
RUCBITRBB 251,62 13,61 -3,15% -3,20% 0,20% npolweawnid Mecal, cHuaunca Ha 1,59% wu
RUCBITRBB3Y 249,93 13,70 -3,08% -2,89% 1,12% CcocTtaBun 181,0 1 MYHKTOB. HauMeHbluee
RUCBITRBB3+ 285,10 1281 3950  -506%  -3,57% CHIKEHWE ~ CPeAN  MHAGKCOB  MYHMLMMANbHBIX
obnurauni, CerMeHTUPOBAHHbLIX MO Atopauun u
KpeauTHOMY  KauyecTBy,  Mokas3an  WMHAEKC
RUCEITRB 259,85 13,18 0,30% 0,58%  4,61% RUMBITRBB3Y, Bkntoualowmii B cebsa obnuraumm
RUCBITRB3Y 261,32 1281 -0,16% 1,03%  488% ¢ pgopaumeit oT 1 roga 4O 3X NeT W YpOBHEM
pemuTHOO. peliTakra o7 BB- fo BB+, Ero
MICEXMBITR 181,01 10,70 -1,59% -0,88% 1,95% CHWXeHMe 3a oKT6pb coctaBunno 0,76%.
RUMBITR3Y 192,43 10,65 -1,43%  -0,03%  3,97%
RUMBITRBBB 189,42 10,06  -2,00%  -0,50%  3,35%
RUMBITRBBB3Y 189,93 987  -2,03%  -0,27%  4,09%
RUMBITRBBB3+ 189,81 1054  -196%  -0,78%  2,73%
RUMBITRBB 193,30 11,57 -095%  -045%  3,05%
RUMBITRBB3Y 196,16 11,50  -0,76% 0,15%  3,90%
10800% . PMHaMUKa OGNMrauMOHHbIX MHAekcoBMMHAekcaMMBE
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HosiroBo# pbIHOK

B cekTope KOpMoOpaTUBHbLIX  O6nMraLmii

[AvHaM1Ka MHAEKCOB KOPNOpaTUBHbIX 06uraumi, NHOEKC, PaCcCHMTaHHbIA MO METOAMKE COBOKYMHONO

CerMeHTUpPOBaHHbIX N0 KpeAUTHOMY Ka4ecTBYy poxoga, MICEXCBITR cHu3unca Ha 0,97% u

101,00  ~-- == coctaBun 246,56 nyHkToB. CpeaHeB3BelleHHas
[0X0AHOCTb K noraweHunio nHaekca MICEXCBITR

100,00% - cocTaBuna Ha KoHeu Mecsaua 11,71%, cnpag K
[OXOAHOCTM wHaekca roc. 6ymar RGBITR 176

99,00% 6a3n1CHbIX NYHKTOB.

98,00% Cpeau vHAEKCOB KOPNopaTUBHLIX obnmraumi
pocT nokasan wuHaekc RUCBITRB3Y, KoTOpbIit

97.00% Boipoc Ha 0,30%. B 6a3y pacueta wuHaekca

' BKJIIOYEHbI 0bnuraumm ¢ aropaumen ot 1 roga u

96,00% KpeauTHbIM KayecTBoM oT B- ao B+.

95,00% - WMHpekc KkoprnopaTuBHbIX  6yMar — BbICOKOro
kpeauTHoro kadectsa RUCBITRBBB cHusuncs 3a

94,000/0 T T T T T T T T T T T T T T

————r————  NpoLeAaWwmni mMecsay Ha  0,64%. NHaekc

£E28&8&828&e8es2828s8es2828s2828&ees2828¢e¢.s KopnopaTuBHbIx 6yMar cektopa BB (RUCBITRBB)
S92 858Z ST e RANNSRNEARF  cHu3mncs Ha 3,15%.
——RUCBITRB ——RUCBITRBB ——RUCBITRBBB —— MICEXMBITR Hau6onbiuyio CpenHeB3BelLEHHYIO
[OXOAHOCTb K noralleHuto/odepTe No COCTOSHUIO
Ha 31.10.2014 npoAeMOHCTpUpoBan WHAEKC
RCBITRBB3Y, oHa coctaBuna 13,61%.
[oxoaHOCTLb K noraweHuo o6IMralMoOHHbIX [AMHAMNKa 06/IMFALMOHHBIX
15 g MHAEKCOB ¢ Aopauueii 1 - 3 roaa
01,009 === === ===
00,00% -
99,00% -
98,00% -
97,00% -
96,00% -
95,000 -
8 O IO IO IO IO IO IO IO IO IO IO IO IO IO IO IO 94(000/0 T T T T T T T T T T T T T T T T T T T T T T T 1
= = = =5 =4 = = =4 =5 =2 =2 =4 3 2 =5 3 2228838282832 32882288828828:322°¢8
83838822 252R"RAJIJIRAIA 3888588389 YenRANNIRELRRA
— RUGBITR3Y —RUGBITR10Y —— MICEXCBITR3Y ——RUCBITRBBB3Y
—— RUCBITRB3Y ——RUMBITRBB —— RUCBITRBB3Y ——RUCBITRB3Y
—— RUCBITRBBBSY —— RUABITR
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HosiroBos peIHOK

3HauyeHune

U3MmeHeHune 3a nepuoa, %

AvWHaMMKa MHAEKCOB aKTUBOB NMEeHCUOHHDbIX

HaKomMnJIeHU#
31102010 | Meonu | Koapron | ron [RYRUR et
102,00% -
KoHcepBaTWBHbIN 1667,6 -0,20% 0,66% 3,65%
o 9 o, 101,00% -
CbanaHcMpoBaHHbIN 1450,58 0,88% 2,09% 2,92%
ArpeccuBHbIVi 1241,98 2,28% 3,92% 1,83% 100,00% —+
99,00% -
KoHcepBaTMBHasi cTpaTerust BrOXeHWs CpeactB  no  98,00% —---mmmmmmmmmmmmmmmmm oo
MHAEKCAM MEHCUOHHBIX HaKomnieHn obecneumna 6bl CHUXKEHME 97.00%
Ha ypoBHe 0,20% 3a MecsU. ArpeccMBHas CTpaTerus rnokasana ’
pocT Ha 2,28% 3a Mecsu. ChanaHCMpOBaHHbIA MHAEKC MoKasan 96.00% |

nNpupocT Ha yposHe 0,88%.

" 3HauyeHune U3meHeHue 3a nepuop, 6.n
HAMKaTop

Huankaropeil craBok PEI1O no ob6sinraynam

OBepHanT 8,88 40 42 256
1 Hepens 9,11 67 36 260
2 Hepenu 10,40 134 166 395
Huankaropel craBok PEI1O no akynsam

OBepHaWT 9,11 46 46 283
1 Hepensi 10,50 104 351 488
2 Hepenv 9,90 0 -35 329

JvHamuKka nHguKaTopos ctasok PEMNO

OBEpHauT
Q4

WMHaukaTop craskoB PEMO oBepHalT no obnuraumsmM 3a 7,2+ T T T T T T T T T T T T T T T T 1
npoweawmnii Mecsy, n3menuncs ¢ 8,48% no 8,88% (pocT Ha 2228225838383 83832338238°3
o — N MO~ o MY N O — Mo e o o
40 6a3ncHbIX NyHKTOB). MHankaTop ctaBku PEMO oBepHanT 5588588325322 RANNAIRNARR
no akumsam coctasun 9,11%.
H ! —— MICEXBORRON —— MICEXEQRRON
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”pOI'I.?BOﬂHbIe Ha MHO4EeKCbI

MOCKOBCKAHA

BUPXA
WHpekc PTC Ba3ucobl
1130 1 -0
1110 A - -6
1090 - - -12
1070 - L 18
1 050 A - -24
1030 -30
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B okTa6bpe o6beM TOpProB  MpPOWM3BOAHBLIMM
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 2 214,83 mnpa. pyébnen wnm 25,20 MAH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB MO 3TOMY KOHTPAKTY B NPOLLIOM Mecsle
coctaBun 1 917,29 wmnpa. pyébnen wnm 21,92 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsn B Bece 2,87%, npu 3TOM Aekabpbckue W
MapTOBCKME (blovepchbl nogewesenu Ha 2,61% u Ha
3,37% COOTBETCTBEHHO.

CyMMapHbIi ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no @btoyepcam Ha MHaekc PTC 3a mecsy
ynan Ha 7,35%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB coctaBun B npowegwem Mecaue 22,38
mMnpa. pyébnei wnm 159,37 ThiC. KOHTpakToB. 3a
npoLeawmnin Mecsl, 6bis0 0TMEYEHO yBENNYeHUe obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
MHaekc MMBB — Ha 44,03%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
COCTaBWn B MpoLwsioM Mecsiue 271,79 mnpa. pyénei wnm
3,09 MAH. KOHTpakToB. O6bEM OTKPLITHIX MO3ULIMI MO
COCTOSIHMIO Ha KOHel, Mecsiua coctasun 129,43 mnpa.
py6neit unn 1,40 MnH. KOHTpakToB. lNpu 3TOM Ha Aonto
OnuMOHOB  NyT  npuxoaunocb 64,05%  OTKPLITOrO
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKPbLITbIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
cTpaiike 120 000, MakcuMyM MO OMUMOHaM MyT 6bin
OTMeYeH Ha cTpaiike 115 000.

3a npolweawnid Mecsl,  YMeHblueHne obbema
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
MHaekc PTC coctaeunno 21,92%.

OTKpbITblE NO3ULMKN B KBapTaJ/ibHbIX
onuuoHax RTS-12.14 no crpaiikaM, M/H.py6.
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NHpekcbl MockoBckoi BUpKM — KtoueBble MHAMKATOPbI OPraHN30BaHHOMO PbiHKA LIEHHbIX GyMar v NMpou3BOAHbLIX MHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCA K TWMy B3BELUEHHbIX MO KanuTanu3auum oHAOBLIX MHAEKCOB. B ocHoBe ux ¢opMynbl pacyeta
NEeXWUT OTHOLUEHNE CyMMapHOWN PbIHOYHOW KanuTanu3auuy akuuii, BKIOYEHHbIX B CMIMCOK MHAEKCA, K aHanorMyHOMy MokasaTenio Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUMA KPYNHEAWMX WM AWHAMWMYHO Pa3BMBAOLUMXCS POCCUMCKMX 3MUTeHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCS HA OCHOBE LIEH aKUWM, BblpaXXeHHbIX B pybnsx Poccuiickon depepaumn, a pacdeT MHaekca PTC - Ha ocHoBe LeH
aKUMiA, BblpaXxeHHbIX B gonnapax CLUA.

OTpacneBble UHAEKCbI - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanuTanMsauumM UHAEKCH Haubosiee NMKBUAHBLIX aKUUA POCCUMIMCKMX
3MUTEHTOB, 3KOHOMMUYECKasi AEATENBHOCTb KOTOPbIX OTHOCUTCS K COOTBETCTBYIOLLMM CEKTOPAM 3KOHOMUKW, AOMYLLEHHBIX K 06paLleHuio
Ha Bupxe M BKIOYEHHbIX B 6a3y pacyeTa uHaekca LLUMpoKOro pbiHKa. MeToauKkoM MpeayCMOTPEH pacyeT MHAEKCOB MO AEBATU
0TPac/siM SKOHOMWKM:

MICEX O&G (RTSog) — MHAEKC aKuuii KOMNaHWi HedTerasoBo oTpac/iu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYeckon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNypruyeckoin U ropHoAo6bIBatoLLEN oTpacnei

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 aKUWii KOMMNaHUA XUMMUYECKOM U HEDTEXMMUYECKON OTpacin

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»
3HAQUYEHW MHOEKCOB MCMOMb3YETCH <«UCTOPUS» 3HAUYEHMA OTPAcneBbiX WHAEKCOB MMBB, a «Ba/lOTHOM MCTOpUM» — <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 CAENMOK C akumsiMu 15-Tu Haubonee NMKBUAHLIX 3SMUTEHTOB
POCCUIACKOro (hOHAOBOIO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LiEH akKUMiA, BbIPaXXEHHbIX B Py6nsix.

UHpekc MMBB10 — npeacraBnseTr coboi LIEHOBOWM, HEB3BELIEHHbI WHAEKC, PacCuUUTbIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Haubonee NUKBMAHLIX AKUMM, AOMYLUEHHbIX K OOpalleHuio Ha Bupxe. MHOEKC OTpaxaeT MpuMpOCT CTOMMOCTU
nopTdens, cocrosiwero u3 10 akuuii, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OVHAKOBbI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAWKATOP, KOTOPbIN XapaKTepu3yeT AMHAMUKY LeH aKLUMN SMUTEHTOB, CO CPEAHVMM U HayaslbHbIM
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 pacCUMTBLIBAETCS Ha OCHOBE LIEH aKLIMIM, BbIPaXXEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MUHAeKC akuuii LUMPOKOro pblHKA - UMHAMKATOp, BKAoYaowmin TOM 100 ueHHbIX B6yMar, 0TO6paHHbIX Ha OCHOBAHWUW KpUTEPUEB
NUKBUAHOCTYM, KanuTanus3auuMum W A0NWM akuui, Haxopasulelcs B cBoboaHoM obpalleHun (free-float) n siBnsieTcs ocHoBon Ans
copMupoBaHus 6a3 pacueTa OCTabHbIX MHAEKCOB MockoBcKoM Brpxxu. TOM-50 KOp3uHbI MHAEKCA WMPOKOMO pbiHKa COCTaBNsOT H6asy
pacyeta UHaekca MMBB n UHpekca PTC, a ocTtaBlwmecs 50 akuuit — Kop3uHy MHaekca BTOporo suwienoHa. B 6a3y pacueta kaxzaoro
0TPaCc/NeBOro MHAEKCA BKIHOYAKOTCS aKUMM COOTBETCTBYIOLLErO CEKTOPA, BXOASLME B COCTaB MHAEKCA aKLMiA LUMPOKOro pbiHKa.

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

PervoHasibHble MHAEKCbI — MHAEKChl aKUMIM, KOP3WHbI KOTOPbIX BKIKOYAIOT LieHHble GyMaru, AomMyLieHHble K TopraM Ha MOCKOBCKO
Bupxxe, 0TObpaHHble NO NoKasaTensam AUMKBUAHOCTM U KanuTanusauuyv U BefyLmMX CBOK0 AeATe/IbHOCTb MPeUMyLLECTBEHHO B TOM WK
MHOM beaepanbHOM okpyre. Ha cerofHsiluHuiA AeHb AOCTYNHa uHbopMaums no uxaekcy Cubunpckoro deaepanbHoro okpyra — MHaekcy
PTC Cnbupb.

PoCCMACKMIA MHAEKC BONATWIbHOCTU — MHAMKATOP CPOYHOrO PblHKA, KOTOPbIA PacCcuUMTLIBAETCS Ha OCHOBE BOMATWM/ILHOCTM LiEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctoMmocTn npumensieTcss dopmyna braka-LUoyn3sa.

O6nuraumoHHble MHAEKCbI - WHAEKCbl KOPMOPaTUBHbIX, FOCYAApCTBEHHBIX U MYHWUUMMNAbHbIX OBAWUraumii, cerMeHTMPOBaHHbIX MO
AOpauMM U KPeauTHOMY KauyecTBy Ob6nuraumii, BKIOYEHHbIX B 6a3bl pacdyeta. O6AMraumMOHHblE MHAEKCHI  PacCYMTHIBAOTCS
OOHOBPEMEHHO NMo MeToaukam «total return» u «clean price». na 6a3 pacyeta 06AMrauMOHHbIX MHAEKCOB OCYLUECTBASIETCA Takxe
pacyeT nokasaTeneit Aopaumu U JOXOAHOCTU K NOralleHuio.

UHamkaTopbl ctaBok PEMNO - pacuyeTHble NMoOKasaTenn, OTPaXaloWme KOHBIOHKTYPY POCCMIACKOro 6upkeBoro pbiHka PEMO. Pacuer
nHankaTopoB cTaBkn PEMO ocyuwlectBnsieTcs pasgenbHo anst pbiHka PEMO ¢ akumamu u peiHka PEMNO ¢ obnuraumsamu. B pacuet
NMPUHMMAIOTCA CAENKM, COBepLUaeMble C aKUMsaMKM, BKIKOYEHHbIMM B 6a3y pacdeta MHaekca MMBB, a Takke caenku ¢ obnuraumsmm,
BKJIIOYEHHLIMM B JIoMBapAHbIA cncok BbaHka Poccun. B 3aBUCMMOCTM OT CPOKOB MCMOHEHWUs caenok PEMO, vcnonb3yembix ans
pacyeTa, UHANKATOPbl AENSTCA HAa OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTopsl "1 Hegens" n "2 Hepenn".

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

TenedoHbl: +7(495) 363 - 3232 (pob6. 24003)
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
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILIEM AOKYMeHTe. [aHHas MHbOopMaums NPeaocTaBnseTcsl Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro OKYMEHTa U MOXET 6bITb M3MEHeHa 6e3 Kakoro-1mbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT M He AO/MKEH PacCMaTpPUBATLCSA B KAYECTBE MPEASTOXEHUS MW Xe NPUrIaLleHnst Ans NPoAaXu UK yu4acTus B NMOAMMUCKE, 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 NoslaraTbCsl B CBSA3M C KaKUM-MB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNlbCTBOM WUMN e MHBECTULIMOHHBIM peLleHWEM, CBS3aHHbIMU C HUM, paBHO
KaK 1 OH He SIBNSIETC PEKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiach NpeaMeTOM He3aBWUCUMMOI MPOBEPKU. B HEM Takke He COAEepPXMTCS Kakux-nvMbo 3aBepeHui v rapaHTui,
cchopMyIMpoBaHHbIX UK NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHWu mnm Kakux-nnbo ee AoYEPHUX O6LECTB MM addUAMpOBaHHbBIX WL UM UX AUPEKTOPOB, COTPYAHWKOB UM PabOTHUKOB, KOHCY/IbTAHTOB MM UX NPEACTaBUTENEN He
NPUHMMAET KakoW-NM6O OTBETCTBEHHOCTM (HE3ABMCMMO OT TOrO, BO3HWMKNA /M OHAa B Pe3ynbTaTe XalaTHOCTU WAM YEro-To APYroro), npsiMO MM KOCBEHHO CBSI3aHHOW C
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MU MHBIM 06pa30M BO3HUKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHbIE B HACTOSLLUMIA JOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBNIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALUMMUCA K HaleMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpaTErnu, NiaHaM MeHEeMKMEHTa WM LensM no 6yaywuMm onepaumsm
SABASAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWS BKIIOYAOT B CEGS1 M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMpPeAeNeHHOCTU U MHble (HaKTOpsbI,
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 NMOA STUMM MPOrHO3HbIMM 3asBEHUSMU. [aHHble NMPOrHO3HbIE 3asIB/IEHNSI OCHOBaHbI Ha MHOMOUMC/IEHHbBIX MPE3YMNUMSX
OTHOCMTENbBHO Hallel HbIHELWHEN W Byayllein GU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLLECTBASTH CBOK AEATENbHOCTb B ByaylieM. BaxHehwumu daktopamu,
KOTOpble MOTYT MOBMUSATb Ha HaLM HbIHEWHME NOKA3aTENM, AOCTUXKEHMS, CBEPLLEHWS UM XKE NPOU3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TEX,
KoTopble CHOPMYNIMPOBaHbI MM MOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABIEHUAMU SABNSAKOTCS, MOMUMO MHBIX (haKTOPOB, Cleaytolme:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBisieMbIX KomnaHueii n ee ao4yepHuMn 06LLIECTBaMI/I;

+  BOMATWILHOCTb (@) POCCMIACKON 3KOHOMMKM U pbiHKA LieHHbIX 6yMar U (b) CEKTOPOB C BbICOKWMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHus U ee aoyepHue obLiectsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  V3MeHeHus B (a) OTEYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HANOroBOM perynupoBaHun U (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCALWMXCS K (UHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX ByMar;

*  POCTOM YPOBHSI KOHKYPEHLMM CO CTOPOHbI HOBBIX UrPOKOB 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|,eCTB;

*  CNOCOBHOCTb COXPaHSATb MPeeMCTBEHHOCTb NPOLIecca BHEAPEHUSI HOBbIX KOHKYPEHTHBIX MPOAYKTOB M YC/yT, PaBHO KaK M NMOAAEp>Ka KOHKYPEHTOCTOCO6HOCTH;

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

*  CMOCOGHOCTb YBENMUMBATH NpeasIoKEHNE NPOAYKLMY B 3apy6eXHbIX IOPUCAUKLIMSIX.

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

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KVIFlaHVIl\;I, WNn nepeMeH B YCIOBUAX UK obcroaTensCTBax, Ha KOTOPbIX OCHOBAHbI 3TU MPOrHO3HbIE
3adaBneHus.
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