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®OHAOBbLIE MHAEKCDHI

Uonb 2016 T.

U3MmeHeHue 3a nepuoa, %
[ weon | weapran | ron |

NHaekc MMBB 1 944,62 2,83% -0,43% 16,51%
NHaekc PTC 927,57 -0,34% -2,48% 8,01%
WHaekc ronybeix 12 649,98 2,34%  -2,15%  13,45%
uek
Viiaexc sToporo 423334  73%  447%  24,63%
alenoHa
VIHACKC Lmpokoro 137586  2,91%  -0,39%  16,65%
pbIHKa
OTpacneBbie nHAEKCHI (py6. 3HaYyeHNs1)
HedTb 1 ras 4 834,48 -1,28% -7,69% 10,93%
DNeKTpo3aHepreTnka 1 550,12 11,92% 26,20% 70,51%
MoTpebuTentCrui 6 849,40 5,82% 3,71%  9,55%
ceKkTop
TenekoMMyHuUKauum 1767,16 0,29% -4,65% 5,14%
MalumHocTpoeHue 1 475,87 2,93% 0,91% 4,97%
®OrHaHChI 7 450,05 3,78% 9,37% 36,49%
XuMns n HedpTeEXMMUS 14 274,73 2,81% 3,79% 29,01%
MeTtannel u obblva 4 830,50 9,97% 8,44% 21,78%
TpaHcnopT 1 169,01 1,12% 8,61% 74,28%
MMBbB 10 4 320,17 2,75% 0,74% 15,24%
MHAekc BonaTunbHOCTH 25,68 -22,51%  -25,35%  -15,89%
Viiaexc MMBB 332,12 9,16%  631%  1540%
WHHOBaLmu
NHpexc MMBB Cnbupb 640,28 4,58% -1,93% 26,37%
Kypc gonnapa (L{b P®)
RUB / USD 66,11 2,89% 1,53% 12,07%
K/TFOYEBbBIE CEKTOPbI
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HedTb 1 ras MoTpe6. ToBapbl N TOPro.s
MeTansnbl n Ao06blva MawmHocT poeHue
Xumnsi n HepTexnmms DNeKTpo3HepreTuka
DUHaHCbI TenekoMMy HUKauumn
Mupekc MMBB MHHOBauuun TpaHcnopTt

B wuione 2016r. pOCCUMACKWMIA PbIHOK  aKLWM
NPOAEMOHCTPUPOBAN MOMNOXUTENBHYKD AWHAMWUKY MO
nHaekcy MMBB MockoBckol bupxun. MHaekc MMBB
nosbicuncs Ha 2,83% po 1 944,62 nyHktos (1 891,09
nyHkToB Ha 30 wuioHa 2016r.), AonnapoBbii UHAEKC
PTC ynan Ha 0,34% po 927,57 nyHktoB (930,77
nyHKTOB Ha 30 utoHsa 2016r.).

Kypc ponnapa CLUA no oTHoweHuio K pybnto 3a
npoLeawuin MecsiL, BbIpOC Ha 2,89%.

Ha c¢doHaoBOM pblHKe Habnoganocb MOHWXKeHUe
BOMIATUIbHOCTU: POCCUIACKMI WMHAEKC BOMATUIBHOCTU
noHusmncs Ha 22,51% po 25,68 nyHkta (33,14 nyHkTa
Ha 30 nioHs 2016r.).

B npowegwemM mecsue 60MbLIMHCTBO KITHOYEBbLIX
CEKTOPOB 3KOHOMWKW, NPeACTaBAEHHbIX Ha POCCUIACKOM
(OHAOBOM  pblHKE,  MOKasano  MOMOXKMUTENbHYIO
AVNHAMUKY. JInpepom pocTa cTan
3NEKTPOSHEPreTUYECKMI  CEKTOp:  MOBbILLIEHME MO
OTpacneBoMy WHAEKCY coctaBuno 11,92%. Takxke
CyLLeCTBEHHOE  yBeNMYeHWe  MpOAEMOHCTPUPOBaNn
MEeTa/Typruyeckuili 1 noTpebUTENbCKUA  CEKTOPbl —
MHaekc MeTannoB M AobblumM BbIpoCc Ha 9,97%, a
MHaekc noTpebuTtenbckoro cektopa npubasun B Bece
5,82%. MapeHne 6bINO OTMEYEHO B He(TErazoBoM
cektope — NHaekc HedTn 1 rasa noHmsuncs Ha 1,28%.

MHOekc ronybbix cuwek Bblpoc Ha 2,34% po
12 649,98 nyHkToB (12 360,15 nyHkTOB Ha 30 WIOHS
2016r.).

MHaekc BTOpOro 3wenoHa BbIpoC Ha 7,39% po
4 233,34 nyHkTtoB (3 941,90 nyHkToB Ha 30 wWIOHS
2016r.). WHpekc wupokoro pbiHka npubasBun B Bece
2,91% wn coctaun 1 375,86 nynktoB (1 336,97
nyHkTOB Ha 30 mioHsa 2016r.).
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LKOH

MGNT

SBER

GMKN

CHMF

ROSN

TATN

-0,9% -0,6% -0,3%

VIHneKc MMBB

+3,97%

Wupekc PTC +2,25%

~N S
S 9o
a O

— N

21.07

07
5.07
07

[ e
N NN

27.07

28.07
29.07

0,0%

-1,14%
-2,59%

0,3%

0,6%

0

0,9%

Bnnanne UTorosoe
Ha MHﬂeI{C n3MeHeHui| BnusHme, %

+2,83%
-0,34%

B uone 2016r.  poccMCKM  PLIHOK  aKLMiA
NPOAEMOHCTPUPOBAN  MONIOXKMTENbHYIO  AMHaMUKYy Mo
nHoekcy MMBB  MockoBckoit  bBupxu. WHpekc MMBB
nosbicuncs Ha 2,83% po 1 944,62 nynktoB (1 891,09
nyHkToB Ha 30 wioHa 2016r.), aonnapoBbii WHaekc PTC
ynan Ha 0,34% po 927,57 nyHktos (930,77 nyHkToB Ha 30
noHs 2016r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamnca Ha 16,51% sbiwe 3akpbiTna rog Hasag (1 669,00
nyHkToB Ha 31 wons 2015r.), MHaekc PTC 6bin Ha 8,01%
BblLUE aAHANOTMYHOIO MoKa3aTenss roa Hasag (858,82
nyHKTOB Ha 31 utonsa 2015r.).

MoHmxenne WHpekca PTC B npowewem Mecsue
COMPOBOXAA/IOCh MOHMKEHWMEM BOMATUSILHOCTU: POCCUIACKMI
NHAEKC BonaTunbHOCTU RTSVX noHusmncs Ha 22,51%.

O6beM TOpProB UeHHbIMM 6yMaramu, BK/IHOYEHHBIMWU B
basy pacueta uMHAOEKCOB MOCKOBCKOM BupXu, cocTaBun
600,71 mnpa. pyb., a KanuTanu3aums akuuii, BXOASLLIMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctasuna 29 515,08
mnpa. pyb6.

Mo utoram Mecaua 33 m3 50 akuui, Bxoaswmx B bBasy
pacyeta WHpekca MMBB, oOkazanuM Ha ero AWHaMUKY
nonoxuTenbHoe Bo3aeictaune (+3,97%), 15 UeHHbIX bymar
noenusinu otpuuatensHo (-1,14%). LleHa 2 akuwmii octanach
HEN3MEHHOM.

Haunbonblunii Bknaa B poct MHaekca MMBB no wtoram
Mecsua BHECAM LUeHHble 6ymarM  MeTannypruyeckoro
(+1,07%) v dmHaHcoBoro cektopa (+0,83%).

Haunbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
0Ka3ano noBbilleHne LeH Ha obblkHOBeHHble akuumu MAO
"NIYKOWT" (+0,82%), MAO "Marhut" (+0,70%) » MAO
C6epbaHk (+0,66%). Hanbonbliee HeratTMBHOE BAMSHME Ha
MHpekc MMBB oKasasno MOHMXKEHNEe LeH Ha
npuBunernposaHHole  akumm OAO  "CypryTHedTeras"
(-0,37%) wn obblkHOBeHHble akumu [AO  "lrasnpom”
(-0,23%).

Haubonbluee HeratuBHoe BNusHWE Ha WHaekc PTC
0Ka3ano MOHWXeHMe UeH Ha Ob6blkHOBeHHble akummn [MAO
"Tasnpom" (-0,67%), npusunernposaHHble akummn (-0,44%)
n obbikHoBeHHble akumn OAO "CyprytHedTeras" (-0,30%).
Haunbonbluee no3utuBHoe BnnsHMe Ha MHaekc PTC okasano
MoBbILLEHNE LEH Ha O06blkHOBEHHble akuuu MAO "MarHut"
(+0,52%) 1 MAO "NTYKOMN" (+0,43%).

Ha HedTerasosbii cektop npuxoautcs  48,70%
CymMMapHOW  KanuTanusaumm WHgekca MMBB.  Cpeawn
OCTasIbHbIX OTpac/nei BblaenatoTcs huHaHchl (BeC B MHAEKCE
21,94%) v metannyprus (11,37%).
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B uione NHaekc rony6bix
NpoAEeMOHCTPUPOBaN NOMOXUTENBHYIO AVUHAMUKY.

duwek

NHpekc ronybbix duwek nosbicuncs Ha 2,34% po
12 649,98 nyHktoB (12 360,15 nyHkTOB Ha 30 wuioHA
2016r.). Mo cocTosHMIO Ha KoHey Mecsua WHpekc
ronyéeix ¢puwek 6bi1 Ha 13,45% Bbille CBOEro 3aKpbITUS
rog Hazag (11 150,73 nyHkToB 31 mtonsa 2015r.).

Mo wtoram Mecaua 9 u3 16 UeHHbIX OyMar,
Bxoaswmx B basy pacueta WHpekca ronybbix duiiek,
OKasaniM Ha ero AMHaMWKY MOSOXUTESNbHOE BO3AENCTBME
(+3,56%), 6 akumin noBnusinu otpuuatensHo (-1,22%).
LleHa 1 ueHHoWM 6yMarn He U3MeHWUnach.

Hanbonee no3utmBHO Ha AnHamnke MHpekca MMBB
ronybbix  duwek  OTpa3uioCb  MOBbIWEHWE  LEH
06bIKHOBEHHbIX akumi MAO "JIYKOW" (+0,98%), MAO
"MarnuT" (+0,84%) 1 NMAO CbepbaHk (+0,78%).

Hanbonbluee HeratMBHOE BMSIHAE Ha AOWHaMUKYy

NHaekca MMBB rony6bix uwek okasanu
npueunermposaHHble akumm OAO  "CyprytHedTeras"
(-0,45%) wun ob6bikHOBeHHble akuum [AO "lasnpom"

(-0,27%).

Ha HedTerasoBbiii cektop npuxoautcs 56,85%
CyMMapHOM KanuTanu3auuMn WHAekca ronybbix duLiek.
Cpeaun ocTanbHbIX OTpacsieit BblaensitoTcs (MHAHCOBbLIN
(Bec B uHAekce 23,80%) u MeTannyprudeckuin (9,22%)
CEKTOopbl.

Bec B

BecB

UHpekce MHpekce

rony6bix MMBB

thmwex
ALRS AJTPOCA, ao 1,62% 1,35%
CHMF Cesepcransb, ao 1,60% 1,34%
GAZP [asnpom, ao 16,56%  13,82%
GMkn MK Hopueciun 6,00%  5,01%

HWKenb, ao
LKOH JIYKOW/, ao 15,02%  12,54%
MGNT  Marnur, ao 6,98% 5,83%
MOEX  MockoBckas bupxa, ao 1,97% 1,65%
MTSS MTC, ao 3,14% 2,62%
NVTK HOBAT3K, ao 7,12% 5,94%
ROSN PocHedTb, a0 5,54% 4,63%
SBER C6epbaHk Poccuun, ao 17,27%  14,41%
SNGS CypryTHedrTeras, ao 3,73% 3,12%
SNGSP  CypryTtHedTeras, an 2,45% 2,05%
TaTHedTb

TATN YIM.B. Lcl.b WawwHa, a0 2,96% 2,47%
TRNFP  AK TpaHcHedTb, an 3,47% 2,89%
VTBR BaHk BTB, ao 4,56% 3,81%

[ 10000% [ 8347%
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HHgeKco! WMpoKoro pbIHKa M BTOPOIro 3LE/I0OHa

UHA ekc BTOPOro 3LuesioHa WUHA eKC WMpOoKOro pbiHKa

e [ 13% B vione WHAeKc BTOPOroO 3WenoHa BbIpoC Ha 7,39% Ao

4 233,34 nyHkToB (3 941,90 nyHkToB Ha 30 uoHs 2016r.).
MHaekc WKMpoKoro pbiHKa npubasun B Bece 2,91% u
coctasun 1 375,86 nyHkTtoB (1 336,97 nyHkTOB Ha 30 MIOHS
- 1362 H016r.).

4180 - 1376

4120

4060 - 1348

Mo COCTOSIHMIO Ha KOHeL, Mecsua WMHAaekc BTOporo
3wesnoHa 6bin Ha 24,63% Bblle CBOEro 3akpbiTUS rod Hasaa
- 1334 (3 396,83 nyHkTOB Ha 31 wions 2015r.). MHAEKC WMPOKOro
pbiHKa Obin Ha 16,65% Bbie CBOEro 3aKpbiTUS rof Hasag
3940 Thomm o 1320 (1 179,45 nyHkToB Ha 31 uons 2015r.).

4000

Mo ntoram mecsaua 41 u3 50 UeHHbIX byMmar, BXOAsLWMX B
ba3y pacuyeta WHpekca BTOpOro swenioHa, OKasana Ha ero
[AMHAMKKY nonoxutenbHoe Bo3aeiicTeue (+8,80%), 9 akuumii
nosnusinu otpuuatensHo (-1,41%).

Hanbonee no3vtuBHO Ha AnHamuke WHaekca BTOPOro
3lIeNnoHa oTpaswuics pocT LeH 0bblkHoBeHHbIXx OAO "TIK-1"

555555555555555555555 (+0,83%) u MAO "OTK-2" (+0,72%).
A T DO NDO—ANMTWNMONNTO 4 N OMN DO
OO0 0000 H "M M- AaNNNNNNNN
* [10 aKUNSM 13 COCTaBa VIHAEKCA LUINPOKOIO PbIHKA Hanbonee nosuTnBHOE BNMsSHWE Ha AMHAMUKY MHAaekca
LUMPOKOrO pblHKA OKas3ann 06blkHOBEHHble akuumm [MAO
Bnusikve akuui Ha MHA eKc BTOpOro awwenoHa, % "NIYKOWN" (+0,80%) 1 MAO "Maruut" (+0,68%).
1 1 1 1
TGKA | | | |
0GB | ! ! ! Hanbonblunin Bknag B pocT MHaekca BTOPOro sLienioHa
! ! ! : no utoram Mecsua BHECNU LieHHble 6ymaru
ENRU ! ! ! ! anekTposHepretnkn (+5,20%) u MeTannoB M [Ao6blun
BSPB i i i i (+O,820/0).
RSTIP : : : 0 ”
! | | ! Ha anekTposHepreTnky npuxoantcs 36,50% cymmapHou
IRGZ ! ! KanuTanusaumm  WMHaekca  BTOporo  3awenoHa. Cpeau
MGTSP i i OCTanbHbLIX OTpac/elt BblAENsOTCS MeTannyprus (Bec B

nHaekce 13,01%) n mawmHocTpoenmne (11,34%).
-0,6% -04% -02% 00% 02% 04% 06% 08% 1,0%

BnusiHue akuwmii Ha iHA eKC LIMpOKOro pbiHKa, %

1
1 1 BnusiHne n BeC CeKTopoB B
LKOH i i Brvsnve WMHpekce BTOpOro swenoHa @ Bec
! ! 8,0%
MGNT ! !
1 1
SBER H H 6,0%
1 1
GMKN | |
1 1
! ! 4,0%
CHMF i . 36,50%
| 1
1
GAZP ! 2,0% 13,01%
| 5,78% 8.58%
SNGSP : 0:37% 2,02%
0,0% ===
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HosiroBo# pbIHOK
ArpervpoBaHHbIi  MHAEKC  obnuraumi

m TE AP RUABITR,  paccuuTaHHbiii MO MeToAuke
COBOKYMHOrO [10X0Aa U BKIKYaloLWMiA B cebs
29.07.2016 | 29.07.2016 m Keapran O®3, kopriopaTuBHble, Cy6deaepanbHble W

KoMmnosnTHbIi HHAGKC 06nHrayni MyHULMNanbHble obnuraumm, 3a uiosb BbIPOC
RUABITR 147,30 8,92 0,23% 2,51% 10,90% Ha 0,23%.

HHAeKcel rocyaapcTBeHHbIX 06/IMraymi

RGBITR 394,68 8,83 0,38% 3,47% 18,87% MHOoekc rocyaapCTBEHHbIX — obnurauumi
RUGBITR3Y 374,31 9,19 0,85% 1,89% 5,56% Poccumn RGBITR BblpoC 3a npoluealnii Mecsiy
RUGBITR5Y 368,45 866  0,12%  0,76% 9,02% Ha 0,38% wu coctaBun 394,68 nyHkTa. [lpu
RUGBITR5+ 393,55 857 -0,44%  4,73%  1523% STOM  CPE€AHEB3BElIeHHaA  [IOXOAHOCTb K

noraileHuio obnurauuii, BxoaAwmx B 6Hasy
pacyeTa MHAEeKCa, COCTaBuia Ha KoHeL MecsLa
8,83%. HaubonblumMii poCT Cpean WHAEKCOB

HHAeKcsl KopriopaTHBHbIX O06/IMraymi
MICEXCBITR 307,41 10,08 0,68% 2,91% 13,66%

MICEXCBITR3Y 304,20 1031 066%  28%  1337% ocynapcTBeHHbIX GyMar, CErMEHTUPOBAHHbIX

MICEXCBITR5Y 354,22 8,96 0,77% 3,28% 14,78% no aropaummu, rMokasan RGBITR3Y,
BK/lOYaoLWmiA B ceba OD3 ¢ aopaument oT 1

RUCBITRBBB 317,13 98  0,9%  2,83%  1505% roaa [o 3x net. Ero pocT 3a Mecsil, COCTaBun

RUCBITRBBB3Y 310,66 9,79  0,95%  291%  14,57% 0,85%.

RUCBITRBBB5Y 384,15 990  0,94%  2,56%  18,12%

RUCBITRBBB3+ 381,08 9,90  0,94%  2,56%  16,51% WHpekc cybdenepanbHbix n

MyHUUMNanbHbIX obnuraunii MICEXMBITR 3a
npoweawmnin Mecau Bblpoc Ha 0,71% wu

RUCBITRBB 302,74 9,37 0,98% 3,46% 11,93% o
coctasun 213,23 nyHkToB. Hambonbmn poct

RUCBITRBB3Y 305,84 934 1,00%  315%  13,06% cooninacoB MYHMLMNANbHBX OBMrALMi,
RUCBITRBB3+ 345,87 661  033%  375%  10,58% cervenTMpOBaHHbIX MO mopaM
KpeaWTHOMY  KauyecTBy, MoKasan MHAeKC
RUCBITRB 331,26 11,95  0,99%  4,88%  16,76% RUMBITRBBB3Y, Bkiouvalowmii B  cebs
RUCBITRB3Y 334,61 11,95 0,99%  4,88% 16,75% Obnuraumm c gopaument ot 1 roga Ao 3x et U
(eATHoIM peiTHrOM oT BBB-. EFo pocT 3a
MICEXMBITR 213,23 981  071%  252%  1336% Mak coctaBun 1,08%.
RUMBITR3Y 237,08 991  0,97%  3735%  14,69% 5
RUMBITRBEB 234,50 964  063%  3,50%  16,29% B cexTope KopriopaTuBHbIX Obnuraunii

NHAOEKC, paCC‘-IVITaHHbIﬁ no MEeToankKe

0, 0, 0,
RUMBITRBBB3Y 226,70 958 L08%  350%  1403% oo oxona, MICEXCBITR Bbipoc Ha

0, 0, 0,
RUMBITRBBB3+ 241,25 967  0A1%  350%  1748% (egor y»  cocrapun 307,41  MyHKTOB.
RUMBITRBB3Y 245,33 10,13 0,90% 3,27% 15,02% unHpekca MICEXCBITR cocTaBuia Ha KoHel,
o)
AnHaMnKa 06AMraLMOHHbIX MHAEKCOB 1 Mecngla 10'3?3?1'_'_;”"3{112 ,goxo,quam WHAEKCA
“HHEKca MMBE roc. Oymar A3NCHbIX MYHKTOB.
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HosiroBo# ppIHOK

JAVHaMMKa MHAEKCOB KOPNopaTUBHbIX

MHOekC  KoprnopaTuBHbIX ~ 6ymMar  BbICOKOrO

101,20% KpeauTHoro  kadectBa RUCBITRBBB  Bblpoc  3a
101,00% npoweawmin Mecau Ha 0,95%. UHAeKC KopropaTuBHbIX
100,80% 6ymar cektopa BB (RUCBITRBB) npu6asun 0,98%.
0,
100,60% Hanbonbluyio cpeaHeB3BELIEHHYIO AOXOAHOCTb K
100,40% noraweHuio/odepte NoO cocTosHUO Ha 29.07.2016
100.20% NpPOAEeMOHCTPUpOBas MHAOEKC RUCBITRB, OHa
’ coctasuna 11,95%.
100,00% -+
90,800/ | JnHaMUKa MHAEKCOB aKTUBOB
90,600 | 102,50% | MEHCUOHHBIX HAKOMNEHUA
99,400/0 T T T T T T T T T T T T T T T T T T T T T 102 ,0 00/0
555555555585555855855858585
S3L8ERINNIVNRAIINIRERES 10150%
——RUCBITRBBB ~ ——RUCBITRBB ~ ——RUCBITRB 101,00%

100,50%
AvHaMuKa o6 nMragMoHHbIX 100,00%

101,40% - 99,50%

101,20% 99,00 -

101’030’6 98,500/0||||||||||||||||||||||

100,80% S555555555588888888389
S NWOUMRO NN O SN WM 0O

1[“],6[‘016 OO0 OO O0O0O — 0000t

100,40% ——RUPCI ——RUPMI ~ ——RUPAI

100,20%

100,00% - KoHcepBaTuBHas CTpaTerns BROXEHUS CPeacTB
99,80% -~ oo oo ooioiooooiooooooooo MO MHAEKCaM NEHCUMOHHbIX HaKomeHnn obecneunna 6ol
00,60 |-~ pocT Ha ypoeHe 0,75% 3a Mecau. ArpeccuBHas
99,40% =+ ... CTpaTerus nokasana pocT Ha 2,15% 3a MecsLl.
5555555555 555558558585858 05 CbanaHcMpoBaHHbIA MHAEKC MEHCHOHHBIX HAKOMIEHMIA
SEB85ZZNNLLAALIINIRERNRE  supoc Ha 1,37%.
—— MICEXCBITR3Y ——RUCBITRB3Y
——— RUCBITRBB3Y RUCBITRBBB3Y MHavkaTtop  CTaBKku PEMNO MOEXREPO  3a

npowleawmin Mecay nsmMenHnncs ¢ 10,49% no 10,58%
| 3nasenne | Mamenenwe sanepnon, % [RaeiSNul ol
14

PEMO ¢ UK no akumasm MOEXREPOEQ cocraBun
29072016 | Meonu | Keapran | ron | - ?

10,64%.

HHaeKcel akTMBOB NIEHCHOHHBIX HAKOM/1IEHNH

JvHamunKa nHgMKatopos ctasok PEMNO

KoHcepBaTWBHBbIN 1973,93 0,75% 2,46% 10,73%
C6anaHcpoBaHHbIif 1758,42 1,37% 1,99%  11,88% 10,80 o
ArpeccuBHbIi 1553,62 2,15% 1,50% 13,64% 10,70

10,60

MhaniaTo m W3mMeHeHue 3a nepuog, 6.n. 10,50
WP | 59.07.2016 | Weonu | Koapran | ron [N

HHankaropel craBok PETIO c LK

MOEXREPO 10,58 9 -39 44 10,30
MOEXREPOE 10,50 23 71 94 10,20
MOEXREPOEQ 10,64 -10 -42 -68 10,10
MOEXREPOEQE 10,62 -10 73 -50
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B wione  o6bvem TOpros NpOU3BOAHLIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 2 040,84 mnpa. py6bne wnm 18,98 MiH.
KOHTPAKTOB.

OfHMM 13 Hambonee  NMKBUMAHBLIX  CPOYHbBIX
KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbeM TOproB MO 3TOMy KOHTPaKTy B
npownoM mecsiue coctasmun 1 707,37 mnpa. pyénein nnu
14,28 MNH. KOHTPaKTOB.

Obloyepcbl Ha WHaekc PTC B npownoM Mecsue
Toproeanuce B 63kBopaaummn. MHaekc PTC 3a 310 BpeMsi
notepsan B Bece 0,34%, Npu 3TOM CeHTA6pbCcKMe U
nekabpbckune dbtoyepchl nogopoxann Ha 2,09% wu Ha
1,35% COOTBETCTBEHHO.

CyMMapHbii ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpakTax no ¢btovepcam Ha MHaekc PTC 3a mecay
BbIpoC Ha 18,29%.

O6beM TOpProB blOYEpPCHbIM  KOHTPAKTOM  Ha
MHaekc MMBB coctaBun B npowegwem mecsue 70,85
mMnpa. pyébnei wnm 367,79 ThiC. KOHTpakToB. 3a
npoLeawmin Mecay 6bi10 0TMEYEHO yBeNMYeHe obbema
OTKPbITbIX MO3MUMIN B KOHTPaKkTax Mo (bloyepcy Ha
WHpekc MMBB Ha 171,74%.

O6vemM ToOproB onuuMoHamm Ha WHaekc PTC
COCTaBW B MpoLuioM Mecsiue 214,61 mnpa. pyénei unm
1,85 MfH. KOHTpakToB. O6bEM OTKPbITbIX MO3ULMIA MO
COCTOSIHMIO Ha KOHel, Mecsua coctasun 122,22 Mnpa.
py6neit wnm 1,07 MAH. KOHTpakToB. Mpu 3TOM Ha Aoso
ONUMOHOB  NyT  npuxoaunocb 47,64%  OTKPLITOrO
MHTepeca MO oOnuuMoHaM. HawbonbluMin  OTKPbITHINA
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToyveH Ha
cTpanke 110 000, MakcuMyM MO OMUMOHAM MyT 6bin
OTMeyeH Ha cTpaiike 70 000.

3a npolweawunii  MecsiL,  yBenuyeHue obbeMa
OTKPbITbIX MO3MUMI MO OMNuUMOHaM Ha dbloyepc Ha
WHpekc PTC coctasuno 8,20%.

OTKpbITblE NO3MLMK B KBapTaJibHbIX
onuuoHax RTS-09.16 no crpaiikaM, M/H.py6.
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UHaekcbl MoCcKOBCKOW BUPXKM — KTloYEBbIE MHAMKATOPLI OPraHM30BaHHOTO PbiHKA LEHHbIX 6yMar U NMPOM3BOAHbLIX MHCTPYMEHTOB
Poccun. MHpekcbl MockoBcko Bupxiun cooTBeTcTBYOT npuHumnaMm IOSCO, koTopble 6bliM  pekoMeHAoBaHbl MexayHapoaHoM
OpraHv3aumein KoMuccuii no LeHHbIM 6ymaram (International Organization of Securities Commissions, I0OSCO) B utone 2013 roga, uTto
NnoaTBEPXKAEHO ayAWUTOM, NPOBEAEHHBIM MEXAYHAapOAHOW ayANTOPCKO-KOHCANTMHIOBOM KoMnaHuel Ernst & Young.

UHpekc MMBB 1 MHaekc PTC npeacTtaBnsiioT coboil KOMNO3WUTHbIE MHAEKCHI POCCUMCKOro (hOHAOBOrO pbiHKA, BKouatowme 50
Hambornee JNMKBUAHBIX aKUMA KPYMHEMWWX W AMHAMWYHO Pa3BMBAIOLUMXCS POCCUWCKMX 3MUTEHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCA Ha OCHOBE LIEH akuuii, BblpaXkeHHbIX B pybnsx Poccuiickont ®epepaumn, a pacyet UHaekca PTC - Ha ocHOBe LeH
aKUMiA, BblpaXxeHHbIX B gonnapax CLUA.

OTpacneBble UHAEKCDbI - LIeHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanuTanM3auumM MHAEKCH Havbonee NMKBUAHBLIX aKUMA POCCUMCKMX
3MUTEHTOB, 3KOHOMMUYECKast AEATENBHOCTb KOTOPbIX OTHOCUTCS! K COOTBETCTBYIOLUMM CEKTOPAM 3KOHOMMKM, AOMYLLEHHbIX K 06paLleHmto
Ha Bupxe M BKIOUYEHHbIX B a3y pacueTa MHAEKCa aKUuii LIMPOKOro pbiHKa. MeToaMKoN npefycMOTpeH pacyeT MHAEKCOB MO AeBSATH
0TPac/siM SKOHOMWKM:

MICEX O&G (RTS0g) — UHAEKC aKumii KoMnaHui HedTerasoBoi oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKUMI KOMNaHUiA SHepreTUYecKkoi oTpaciu

MICEX TLC (RTStl) — MHAEKC akumnii TENEKOMMYHUKALIMOHHbBIX KOMMAHWI

MICEX M&M (RTSmm) — MHAEKC akLUuii KOMMaHWIM MeTanypruyeckor U ropHoAo6bIBaoLLEen oTpacnein

MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHOWN OTpac/n

MICEX FNL (RTSfn) — nHAEKC akumit KoMMnaHui prHaHCOBO-6aHKOBCKOM OTpacsiv

MICEX CGS (RTScr) — MHAEKC aKLMi KOMMaHuiA NoTpebUTeNnbCKoro cekTopa

MICEX CHM(RTSch) — MHAEKC aKuMi KOMMaHWi XMMUYECKON N HEPTEXUMUYECKOW OTpacin

MICEX TRN (RTStn) - MHAEKC aKLMIN TPaHCMOPTHBIX KOMNaHWM

PacueT 3HauyeHWin OTpac/ieBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix u B aonnapax CLUA. Mpu 3TOM B KayecTBe «pybneBon UCTOpUM»
3HAQUYEHWUN MHOEKCOB MCMOMb3YETCH <«UCTOPUS» 3HAUYEHMA OTpPacneBbiX WHAEKCOB MMBB, a «BajlOTHOW WCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

Nnpekc MMBB rony6bix duilek sBNsSeTcs WHAMKATOPOM pblHKa Havbonee JIMKBUAHBLIX aKUMM POCCUMACKUX KOMMaHUi MM Tak
Ha3blBaeMblX «ronybbix cuwek». MHAEKC paccUMTbiBAETCS Ha OCHOBAaHWM LEH CAENOK C akumsmu 15-Tv Hambonee nMKBUAHBIX
3MUTEHTOB POCCMIACKOro (POHAOBOrO pbiHKA. PacyeT nHaeKkca BEAETCS Ha OCHOBAHWU LieH aKLUWi, BblpaXXeHHbIX B py6six.

UHpekc MMBB 10 - npeacrtaBnsieT coboil LEHOBOM, HEB3BELUEHHbIM WMHAEKC, pacCUMTLIBAEMbIM Kak cpegHee apudmeTndeckoe
u3MeHeHust ueH 10 Hambonee NUKBUAHBIX aKUMWA, AOMYLWEHHbIX K o6palleHuto Ha 6upxke. MHAeKC oTpaxaeT MpupoCcT CTOMMOCTY
noptdens, cocrosulero 13 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdenst B HauasbHbIi MOMEHT BPEMEHMW OAMHAKOBbI.

MUHAeKC aKuMii BTOPOro 3LWesIoOHa — 3TO MHAWMKATOP, KOTOPbIA XapakKTepusyeT AMHAMWUKY LEH aKuMi SMUTEHTOB, CO CPeAHUM U
HayasibHbIM YPOBHEM KanuTanusaumu. B coctaB nHAaekca BxoasT 50 akuuid, cneayowmx B peiTrHre no kanutanuMsauum ¢ yyetom free-
float nocne 6asbl pacyeTa OCHOBHbIX MHAEKCOB — MHaekca MMBB u MHaekca PTC. MHAEKC paccuMTbIBAETCS Ha OCHOBE LIEH aKUMid,
BbIpaXKeHHbIX B pybnsix Poccuiickon ®eaepaumv m B gonnapax CLUA.

MHOEeKC aKuMWA LUMPOKOro pblHKA - MHAMKATOP, BKIoYaowmin TOM 100 ueHHbIX 6yMar, OTOBpaHHbIX Ha OCHOBAaHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauuMnm W A0NWM akuui, Haxopasulelcs B cBoboaHoM obpalueHun (free-float) n sBnsieTcs ocHoBon Ans
(bopMupoBaHua 6a3 pacyeta OCTanbHbIX WMHAEKCOB MockoBckoi Bupxu. TOM-50 KOp3WHbI MHAEKCA akUWiA LIMPOKOrO PbliHKa
cocTtaBnisitoT 6a3y pacyeta UHaekca MMBB v UHaekca PTC, a octaBwuecst 50 akumii — KOp3MHY MHAEKCA akuuii BTOPOro wenoHa. B
6asy pacueTa Kaxaoro OTPac/eBOro MHAEKCA BKJ/IOUAIOTCS aKLUMM COOTBETCTBYHOLLEro CEKTOpa, BXOAsAlMe B cocTaB MHaekca akuui
LUMPOKOrO pbIHKa.

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

PervoHasbHble MHAEKCbI — MHAEKChl aKUMIM, KOP3WHbI KOTOPbIX BK/IKOYAOT LieHHble ByMaru, AoMyLieHHbIE K TopraM Ha MOCKOBCKOM
Bupxe, 0TObpaHHbIE MO MOKA3aTeNsM JIMKBUAHOCTM U KanuTanu3auuMm U BeayLuMX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WK
MHOM beaepanbHOM Okpyre. Ha cerofHsiluHuiA AeHb AOCTYMNHa UHbopMaums no uHaekcy Cubmpckoro deaepanbHOro okpyra — MiHaekcy
MMBB Cnbupe.

PoccuicKuii MHAEKC BONMATWIbHOCTM — WHAMKATOP CPOYHOrO PbIHKA, KOTOPbLIA PacCUMTLIBAETCS Ha OCHOBE BONATM/IbHOCTM LiEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. MNpu pacyeTe ctoumocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6nuraumoHHble MHAEKCbI - WHAEKCbl KOPMOPaTUBHbIX, FOCYAApCTBEHHBIX U MYHWUUMMNAAbHbIX OBAWUraumii, cerMeHTMPOBaHHbIX MO
AOpauMM U KpeauTHOMY KauyecTBy Ob6nuraumii, BKIOYEHHbIX B 6a3bl pacyeta. O6AMrauMoHHblE WHAEKChl  PacCUUTLIBAKOTCS
OOHOBpPEMEHHO NMo MeToaukam «total return» u «clean price». Ana 6a3 pacyera 06AMrauMOHHbBIX MHAEKCOB OCYLLECTBSETCS Takke
pacyeT nokasaTtenein Aopaumnm 1 JOXOAHOCTM K MOralleHuio.

MUHamkaTopbl ctaBok PEMNO - pacuyeTHble NMOKa3aTeNyn, OTPaXKaoWME KOHBIOHKTYPY POCCUMIMCKOrO 6UpXKeBoro pbiHka PEMO. Pacuer
nHankaTopoB cTaBkn PEMO ocyuwlectBnsieTcs pasgenbHo anst pbiHka PEMO ¢ akumsmu m poiHka PEMO ¢ obnuraumsmu. B pacyer
NMPUHMMAIOTCA CAENKM, COBepLUaeMble C aKUMsaMKM, BKIKOYeHHbIMM B 6a3y pacdeta MHaekca MMBB, a Takke caenku ¢ obnuraumsmm,
BKJIIOYEHHBIMM B NIOMBapAHbIA cnncok baHka Poccuun. B 3aBMCMMOCTM OT CPOKOB WCTIONHEHMSI caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbl AENSTCA HAa OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTopsl "1 Hegens" n "2 Hepenn".

MockoBckaa bupixa
[lenapTaMeHT UHAEKCOB U 6UpXXeBOW MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A.13

TenedoHb!: +7(495) 363 - 3232 (nob. 25071)
dakcbl: +7 (495) 705-9622
E-mail: index@moex.com
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HacTosiwumii AOKyMeHT 6bin1 NOArOTOBNEH U BbiMyLieH My6aMYHbIM akuMOoHEpHbIM 06LwecTBoM «MockoBckasi Bupxa MMBB-PTC» (panee — «KomnaHus»). Ecnn HeT kakoii-nubo
0roBopku 06 MHOM, TO KOMMaHWsi CYMTAETCS UCTOYHUKOM BCel MH(OPMaLIMK, WU3NTOXKEHHOW B HAcTosILLEM AOKyMeHTe. [laHHasi MHGOpMaLms NpesoCTaBsSeTcs MO COCTOSIHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTA U MOXET BblTb M3MEHEHA 6€3 KaKoro-Mbo yBeaoMIIeHUS.

[laHHbIl JOKYMEHT He siBNsieTcs), He (POPMUPYET M He AOMKEH PacCMaTpMBaTLCS B KAYECTBE NPEeASIOKEHUS UK XXe NpUralleHns Ans NPOAAXV UM y4acTUs B NOAMUCKE, UK Xe,
Kak nobyxxaeHne K NpMobpeTeHnIo NN Xe K NOANUCKE Ha Kakne-nnbo LieHHble Bymaru, a Takke 3TOT [OKYMEHT WS ero YacTb UK xe (PaKT ero pacnpocTpaHeHUs He SBASOTCS
OCHOBaHWMEM W Ha HUX Henb3si NofaraTbCs B CBA3M C KaKMM-NMO0 NpeanoXeHneM, AOroBopoM, 0653aTeNbCTBOM WM e MHBECTULIMOHHBIM pelleHNeM, CBA3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNISIETCS peKOMeHAaLmMel OTHOCUTENbHO LiEHHbIX BGyMar KOMMaHuM.

M3noxeHHast B AaHHOM [OKyMeHTe MHbOpMauMs He sBnsnacb NpeAMETOM He3aBUCWMMOW MPOBEPKW. B HEM Takxe He COAEepXUTCS Kakux-nnMbo 3aBepeHwid Unn rapaHTuid,
chopMynMpoBaHHbIX MW NOAPa3yMeBaeMbIX M HUKTO He AO/MKEH nosaraTbCst Ha AOCTOBEPHOCTb, TOYHOCTb U MOMHOTY MHAOPMAaLMKN UM MHEHWSI, U3MI0XKEHHOMO 3Aecb. HuKTO 13
KoMMaHUu unm Kakux-nmbo ee AoYepHUX obLiecTs unu addunmpoBaHHbIX L, UM UX AMPEKTOPOB, COTPYAHUKOB MM PabOTHWUKOB, KOHCYMbTAHTOB WM UX MpeacTaBuTenei He
NMPUHUMaET KakoM-M60 OTBETCTBEHHOCTW (HE3aBMCMMO OT TOrO, BO3HMKMA /I OHa B pe3ynbTaTe XanaTHOCTU WAW Yero-To APYroro), MpsiMO WM KOCBEHHO CBSI3aHHOW C
1CMOsb30BaHWEM 3TOr0 JOKYMEHTa UM MHBIM 06Pa3oM BO3HMKLLEN U3 HEro.

[laHHbI OKYMEHT COLAEPXKMT MPOrHO3HbIE 3asBEHUs. Bce BKIIOYEHHbIE B HACTOSLLMIA AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHNEM 3asiBNEHUI 06 UCTopuuYeckux dakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALWMMUCS K HaweMy (UHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MEHEMKMEHTa U LensM no 6yayluMm onepaumsm
SABNSIOTCA NMPOrHO3HBIMU 3a8BNEHUSMU. DT MPOTrHO3HbIE 3asIB/IEHUS BKIIOYAlOT B CE6S1 U3BECTHbIE U HEW3BECTHblE PUCKM, (DAKTOPbl HEOMPeAeNeHHOCTU U WHble aKTopsbl,
KOTOpble MOrYT CTaTb MPUUYMHOM TOFO, YTO HALLUM HbIHELLHWE MOKa3aTeNn, AOCTUXKEHWUS, CBEPLLEHNUS WM e MPOU3BOACTBEHHbIE NOKasaTenu, 6yayT CyWeCTBEHHO OT/IMYATLCS OT
TEX, KOTOpble CChOPMYIMPOBaHbl MM NOAPA3yMEBAOTCA MOA STUMM MPOrHO3HBIMU 3aABNEHNUSAMA. [JaHHbIE MPOTrHO3HbLIE 3aAB/IEHUS OCHOBaHbI H@ MHOMOUMC/IEHHBLIX MPE3YMMLMAX
OTHOCMTENbBHO Hallel HbIHELWHEN M Byayluelt BU3HeC-CTpaTerMn u cpedpbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOK AEATENbHOCTb B ByAylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMMSATb Ha HaLM HbIHEWHMWE NOKA3aTEeNM, AOCTUXXEHUS], CBEPLUEHUS UM XE MPOU3BOACTBEHHbBIE NOKA3aTeNM, KOTOpbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TeX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3asBIEHUSIMU SBNSIIOTCS, MOMUMO MHbIX (haKTOpPOB, Clesyome:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNseMbIX KoMnaHwuein n ee AoYEePHUMHU onechaMM;

*  BOMATUILHOCTb (@) POCCMICKON 3KOHOMMKU U pbiHKA LieHHbIX ByMar M (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYpEHLMM, B KOTOPbIX KOMMaHus 1 ee foyepHue obLiecTsa
OCYLLECTBAISIIOT CBOIO AEATENbHOCTb;

*  U3MeHeHus B () OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE U HANMOroBOM perynunpoBaHun U (b) rocyaapcTBEHHbIX MporpaMMax, OTHOCALUMXCS K PUHAHCOBbIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

*  POCTOM YPOBHSI KOHKYPEHLMM CO CTOPOHbI HOBBIX UrPOKOB Ha pbiHKe Poccuu;

*  CMOCOGHOCTb yCreBaTb 3a GbICTPbIMM M3MEHEHWSIMU B Hay4YHO-TEXHWUYECKOW Cpede, BK/oYasi CMOCOBHOCTb MCMO/b30BaTh PacLUMPEHHbIE (YHKLMOHAsbHbIE BO3MOXHOCTH,
KOTOpble NOMysipHbl CPEAN KIIMEHTOB KOMMaHWM U ee AoYepHUX 06LLecTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHUS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PAaBHO Kak W NOAAEpXKa KOHKYPEHTOCMOCOBHOCTY;

*  CNocoBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB Ha OTEYECTBEHHbIN PbIHOK M B 3apYBEXHBIX IOPUCAMKLMSIX;

*  CNOCOBHOCTb YBENMUMBATH NPEeASIOKEHNE NPOAYKLMM B 3apyBeXHbIX OPUCANKLMSIX.

MpOrHO3HbIE 3asiBeHUs AENAOTCS TONLKO HA AATy HACTOSILLEro OKYMEHTa, ¥ Mbl TOYHO OTPULIAEM HanMume fobbix 0653aTeNbCTB N0 OBHOBEHWIO UM NEPECMOTPY MPOrHO3HbIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMﬂaHMVI, WUNn nepemMeH B YyC/oBUAX MK obcroaTenbCcTBax, Ha KOTOpPbIX OCHOBaHbl 3TU MPOrHO3HblE
3adaB/eHund.
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