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

NHpexc MMBB 2 232,72 6,07% 12,88% 26,76%
WHpekc PTC 1152,33 11,98% 16,29% 52,22%
Z'):ﬂfgf rony6eix 14736,86  6,85%  14,02%  26,63%
i 6087,67  526%  26,65%  73,24%
S:.ﬂi:c Lmpokoro 158833  6,07%  13,23%  27,70%
OTpacneBbie HHAEKCHI (Py6. 3HAYEHNS

HedTb 1 ras 5 690,32 8,46% 17,61% 23,46%
DneKTpoaHepreTmka 1 984,16 2,30% 18,21% 110,07%
c”:g%esme”"c"““ 6781,37  -0,09%  -1,25%  -0,33%
TenekoMMyHuKaumm 1 754,08 8,00% 9,14% 4,32%
MalumHocTpoeHue 1 648,94 1,31% -2,14% 12,58%
®DuHaHCbI 8 347,87 7,20% 8,13% 31,44%
Xnumusi n HedbTeEXMMMUS 14 423,84 -1,09% 0,52% 5,83%
MeTannsl n gobblua 5 536,89 0,42% 14,66% 46,33%
TpaHcnopT 1 878,16 8,33% 25,04% 117,31%

TemMaTnyeckmne HHAEKCHI

B nekabpe 2016r. pOCCMACKUM PbIHOK aKuui
NPOAEMOHCTPMPOBA  MONIOXUTENBHYIO AMHAMUKY O
nHaekcaMm  MockoBcko  bupxku. MHoekc  MMBB
nosbicuncs Ha 6,07% po 2 232,72 nyHktoB (2 104,91
nyHkToB Ha 30 Hos6psi 2016r.), AonnapoBbii UHAaekc
PTC Bbipoc Ha 11,98% po 1 152,33 nyHkTos (1 029,05
nyHKTOB Ha 30 Hosbps 2016r.).

Kypc ponnapa CLUA no oTHoweHuio K pybnto 3a
npoweawuin Mecsl ynan Ha 7,19%.

Ha ¢oHaoBOM pbiHke Habnoaanocb MoBbiEHMe
BONATU/ILHOCTU: POCCMIACKMI MHAEKC BOMATUSILHOCTM
nosbicuncs Ha 11,97% po 26,47 nyHkTa (23,64 nyHKTa
Ha 30 Hos6psa 2016r.).

B npowealemM Mecsiue 60JbLWNHCTBO KITHOUYEBbLIX
CEKTOPOB 3KOHOMUKM, NPEeACTaBEHHbIX Ha POCCUIACKOM

(DOHAOBOM  pblHKE,  MOKa3ano  MOSIOKUTENbHYHO
OMHAaMUKy. JlupepoM pocTa cTan  HedTerasosbiii
CEeKTOp: MOBbIEHWE MO  OTPaciNeBOMYy  WHAEKCY

coctaBnno 8,46%. Takke CyleCTBeHHOoe yBennyeHue
NpPOAEMOHCTPMPOBAN TPaHCMOPTHLIN n
TENEeKOMMYHUKALMOHHBII CeKTopbl NHpekc
TPaHCNOPTHOrO cekTopa Bblpoc Ha 8,33%, a WHaekc
TENeKOMMyHUKaumin  npubaBun B Bece  8,00%.
Hanbonbluee nagexHve 661710 OTMeYeHOo B
HepTEXMMMYECKOM CeKkTope — MWHAEKC XuMumn u
HedTeEXMMMM NoHu3uncs Ha 1,09%.

MMBB 10 4 918,92 5,50% 9,85% 24,20%
MHoekc ronybbix cuwek Bblpoc Ha 6,85% Ao
0, 0, - 0, li
MHAekc BonaTtunbHOCTH 26,47 11,97% 2,48% 26,94% 14 736,86 nyHiTo (13 791,86 nyHKTOB Ha 30 HoSGPS
Wrpexc MMBB 386,92  -335%  631%  2556%  2016m).
MHHOBauUmn
MHaekc BTOpOro 3wenoHa BbIpOC Ha 5,26% po
MHaekc MMBB Cnbupb 849,63 -0,58% 9,87% 65,77% 6 087,67 nyHkToB (5 783,19 nyHKTOB Ha 30 HOSIGPS
MHaekc cpeaHen 2016r.). MHOekc WMpoKOro pbiHka npubaBun B Bece
1 Manoun 1 908,50 3,67% 16,20% 52,03% 6,07% wn coctaBun 1 588,33 nyHktoB (1 497,49
KanuvTanusaumm nyHKTOB Ha 30 Hosi6psa 2016r.).
Kypc gonnapa (LUb P®,
RUB / USD 60,27 -7,19% -4,57%  -16,87%
K/THOYEBBIE CEKTOPbI KOMMO3UTHBIE VHAEKCDI
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NHpekc MMBB MHpekc PTC
HedTb 1 ras MoTpe6. ToBapbl N TOPro.ns WHpekcPTC MHaekc MMBB
MeTannbl u aobblya MawumHocT poeHne MHaekc rony6bix duiek MHpaekc BTOpOro alenoHa
Xvmns 1 HedTexnmms DNeKTpo3HepreTuka MHAeKc LWMpOoKOro pbiHKa
DUHaHCbI TenekoMMy HUKauumn
MHpekc MMBB MHHOBaumn TpaHcnopT



MOCKOBCKA#A
BUPXA

O®OHAOBbIE MHAEKCbI
Aekabpb 2016 1.

OcHoBHblIe nHAeKkcbl MockoBcko# bupyxkn — MMBB n PTC
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* 10 akymsam, Bxogsawmm B 6asy pacyera VHaekca MMBb

BnusiHne akuui Ha uHaekcol, %

SBER
LKOH
ROSN
GAZP
NVTK
TRNFP
MGNT
MTSS
TATN
NKNC
MTLR
BANEP

GMKN

27.12
28.12
29.12
30.12

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

BmsaHne UToroesoe
Ha MHﬂeKC u3MeHeHuu BnAmsiHme, %

VIHneKc V17173 +6,43% -0,36%

UHpexc PTC +12,04% -0,06%

1,5% 2,0% 2,5%

0

+6,07%
+11,98%
2

B pekabpe 2016r. pOCCUIACKMIA  PbIHOK  aKLuWM
NPOAEMOHCTPUPOBAN  MONIOXKMTENbHYIO  AMHaMUKYy Mo
nHaekcam MockoBckol bupxiu. MHaekc MMBB noBbicuncs
Ha 6,07% po 2 232,72 nyHkToB (2 104,91 nyHkToB Ha 30
Hosibpst 2016r.), ponnapoBblil WMHaekc PTC BblpoCc Ha
11,98% po 1 152,33 nynkTtoB (1 029,05 nyHkTtoB Ha 30
Hosi6pst 2016r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamnca Ha 26,76% Beblwe 3akpbiTns rog Hasag (1 761,36
nyHktoB Ha 30 pekabpsa 2015r.), WMHpekc PTC 6bin Ha
52,22% Bbllle aHaNoOrMYyHOro nokasaTens rod Hasaj
(757,04 nyHkToB Ha 30 aekabps 2015r.).

MoBbiweHne WHaekca PTC B npowegweMm Mecsue

COMpOBOXAAN0Ch NOBbILLEHNEM BOJTATU/IbHOCTW:
Poccuiickuin  uHaekc BonaTuibHocTM RVI nmoBbicunica Ha
11,97%.

O6beM TOpProB UeHHbIMM 6yMaramu, BK/IOYEHHBIMWU B
basy pacyeta wuHAekcoB MockoBckoi Bupxu, coctaBun
813,90 mnpa. pyb., a KanuTanu3aums akuuii, BXOASLUMX B
COCTaB WHAEKCOB, Ha KOHeL Mecsua coctaBuna 33 687,86
mnpa. pyb6.

Mo utoram mecsiua 35 U3 53 akuuii, BXOASLWMX B CTapyto
n Hosyio Basy pacueta WMHaekca MMBB, okaszanu Ha ero
OMHAMWKY MOJIoXUTeNbHoe Bo3aeicTBue (+6,43%), 18
LeHHbIX 6ymar nosavsinu otpuuatensHo (-0,36%).

Haunbonblunii Bknaa B poct MHaekca MMBB no wtoram
Mecaua BHeCAM  UeHHble  6ymarm  HedTerasoBoro
(+3,61%) n dmHaHcoBoro cektopa (+1,84%).

Haunbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
0OKasasio MOoBbIWEHNE LEH Ha OObIKHOBEHHbIE akuun MAO
C6epbaHk (+1,34%), MAO "NIYKOWMN" (+1,03%) u MAO "HK
"PocHedTb" (+0,73%). Hambonbluee HeraTMBHOE BRMSIHUE
Ha WHpekc MMBB oka3ano MNOHMXEHME LeH Ha
06blkHOBeHHble akuun MAO "MK "HopunbCKuii HUKenb"
(-0,14%) wn npuBunernposaHHble akuum [MAO  AHK
"BawHedTb" (-0,03%).

Haubonbluee no3nTuMBHOE BAMAHME Ha WHaekc PTC
0OKasaso MOoBbIWEHNE LEH Ha O0ObIKHOBEHHbIE akuun MAO
C6epbaHk (+2,21%), MAO "JIYKOWN (+1,79%) u TMAO
"lasnpom" (+1,50%). Hambonbluee HeraTMBHOE BAUSIHUE Ha
MHpekc PTC okasano MOHWXeHWe LeH Ha OBbIKHOBEHHbIe
akumm MAO "Meuen" (-0,02%) ¥ npvBMNErNMpPOBaHHbIE
akumu MAO AHK "BawHedTb"(-0,02%).

Ha HedTerasosbii cektop npuxoautcs  49,58%
CymMMapHOW  KanuTanusaumm WHgekca MMBB.  Cpeawn
OCTasIbHbIX OTpac/nei BblaenatoTcs dhuHaHchl (BEC B MHAEKCE
21,57%) v metannyprus (11,79%).

BNusiHVE M BeC CeKTOpoB B
Bavanne, % WHp exce MMBB @ Bec
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NHpexc rosybpix ¢prwiex

06beMTOpros*, Mmapa. py6. WHA eKc rony6bix puek B nekabpe NHpekc rony6bix Puwek
80 15 000 NpOAEMOHCTPUPOBAN MONOXKUTENBbHYIO AMHAMUKY.
60 C'* o [] 14700
40 m frem I:I'I'I:;l 14 400 MHpekc ronybbix ¢uwek nosbicuncs Ha 6,85% po
14 736,86 nyHktoB (13 791,86 nyHkTOB Ha 30 HOSI6ps
20 14100 2016r.). Mo cocTosHUO Ha KoHel Mecaua WHpekc
O N N NN N NN NN NN NN NN NN NN~ 13800 ronybbix duiek 6bin Ha 26,63% Bbille CBOETO 3aKpbITUS
Y B B B R R R R RS = R e R BN e roa Ha3aa (11 637,91 nyHkToB Ha 30 aexkabps 2015r.).
*110 aKLMSIM U3 COCTaBa MHAEKCA osTy6bIX QULLIEK Mo wuToraMm Mecsiua 14 u3 16 LEHHbIX 6YMaI',
BrvsiHme aKuwi Ha MHA exc BXOASWMX B CTapylo U Hosylo ba3ly pacueta WHpekca
rony6bix dmwex, % ronybbix  cuwek, okasanM Ha  €ro  AWHaMUKYy
| . nonoxutenbHoe Bozgencteue (+7,05%), 2 akumm
SBER | i nosnuanu otpuuatensHo (-0,20%).
LKOH E : E
ROSN | ! | Hanbonee no3uTMBHO Ha AnHaMmuke WHaekca MMBB
GAZ | ' ' ronybblx  UWEK  OTPasuiocb  MOBbILEHWE  LIEH
NVTK ! ! ! 06bIKHOBEHHbIX akumin MAO Cb6epbaHk (+1,59%), MAO
TRNFP | | | "NYKOWN" (+1,22%) v NAO "HK "PocHedTb" (+0,87%).
MGNT !
MTSS | ! ! Hanbonbliee HeraTMBHOE BAWSIHWE Ha AWMHAMMUKY
TATN i i i NHpekca MMBB rony6bix d)l/lLLI?K oKasanu O6blIKHOBEHHbIE
VIBR | : : akumu MAO "MK "Hopwunbckuit Hukens" (-0,16%) n NMAO
| | | "Cesepctanb"(-0,03%).
ALRS | | |
MOEX | ! ! Ha HedTerasoBblll cekTop npuxoautcs 56,73%
SNGS i i i CYMMapHOM KanuTanu3auuum WHAOEKCa royobiX uLLek.
SNGSP ! ! ! Cpean ocTanbHbIX OTpaciei BblAENSTCS (MHAHCOBbIN
CHMF | | | (Bec B uHaekce 22,91%) n Metannyprideckunii (10,24%)
GMKN ! ! i CEKTOpbI.
-0,4% 0,0% 0,4% 0,8% 1,2% 1,6%

rony6bix
chuwek

+7,05% -0,20% 0 +6,85% GAZP lasnpom, ao 17,21% 14,68%

HN3meHeHnne bes WUTorosoe BecB
LeHbl 3a mecay u3MeHeHuu | Bamsinue, % UHpexce
TN HaunmeHoBaHue
14 2 (1} 16
6ymar

Brvstie. % BAVRHMe M BEC CEKTOpOB B SBER C6epbaHk Poccum, ao 16,89% 14,42%
e WHAa exce rony6bix hvek @ Bec LKOH JIYKOWN, ao 15,11% 12,90%
6% MGNT Marnut, ao 7,34% 6,26%
NVTK HOBAT3K, ao 7,27% 6,20%
5% 56,73% GMKN gZ/IK Hopunbckun HuKenb, 5,92% 5,05%
4% ROSN PocHedTb, a0 5,26% 4,49%
VTBR baHk BTB, ao 4,19% 3,57%
3% TRNFP  AK TpaHcHedTb, an 3,45% 2,94%
TatHedTb o 0
2% 22,91% TATN v B.A.WawmHa, ao ShES: Lo
SNGS CyprytHedTeras, ao 3,10% 2,64%
1% 7,34% MTSS  MTC, ao 2,78%  2,37%
10,24% ALRS AJTPOCA, ao 2,73% 2,33%
0% . . SNGSP  CypryTtHedTeras, an 2,02% 1,72%
2 78% U MOEX MockoBckasi bupxa, ao 1,83% 1,56%
1% ' : CHMF CeBepcranb, ao 1,59% 1,36%
2= 232 = 2 2
[ C - =z g n S I =
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”HﬂEI(CbI LUNPOKOro pbiIHKa M BTOpPOro 3L€eJI0Ha
MHA eKC BTOPOro 31enoHa MHA eKC LLMPOKOT O PbIHKA B nekabpe MHaekc BTOpOro slwenoHa BbIpoC Ha 5,26%
6 170 - 1600 no 6 087,67 nynktoB (5 783,19 nyHktoB Ha 30 HOs16ps
2016r.). Haekc Wwnpokoro pbiHka npubasun B Bece 6,07% 1
coctasun 1 588,33 nyHkToB (1 497,49 nyHkTOB Ha 30 HOSA6ps
- 1580 H016r.).

- 1560

6 080 -

5990 1 Mo cocTosiHMIO Ha KoHeu Mecaua WHAaekc BTOpoOro

alWwenoHa 6b11 Ha 73,24% Bbllle CBOEro 3aKpbITUSl rof Ha3aj
r 1540 (3 513,99 nyHktoB Ha 30 pgekabps 2015r.). WHAekc

LUMPOKOro pblHKA 6bl1 Ha 27,70% Bbllle CBOEro 3aKpbiTus
- 1520 rop Hasap (1 243,84 nyHkToB Ha 30 gekabps 2015r.).

5900 -

5810 -

5720 - - 1500 Mo ntoram Mecsiua 31 u3 55 UeHHbIX byMar, BXOASILLMX B

CTapylo 1 HoBylo basy pacueTta WHaekca BTOpOro 3LliesioHa,
OKasana Ha ero AMHAMWKY MONOXUTENBHOE BO3AENCTBUE
(+6,96%), 24 akumn nosnusanu otpuuatensHo (-1,70%).

Havnbonee no3MTMBHO Ha AMHAMWUKE MHAekca BTOPOro
3lIefIoHa OTPasM/CA POCT LeH OBbIKHOBEHHbIX akumii MAO
"TTK-1" (+1,70%) v MAO "Meuen" (+0,90%).

NN NN NN NN NN NN NN NN NSNS Hanbonee nosuntMBHOE BAUSIHME HA AMHAMUKY MHAekca
coaUuYNIANMENOAS TN ONRORS LIMPOKOrO  pblHKa OKa3ann ObbIKHOBEHHblE —aKkuun MAO
* 110 aKuMaM 13 CocTaBa MHAEKCA LUMPOKOro PbIHKa C6epbaHk (+1,33%) n MAO "NTYKOWUT" (+1,00%).
BnvsiHve akuwi Ha MHA eKC BTOpPOro awwenoHa, % Hanbonbwmii Bknaa B pocT MHAEKca BTOPOro sLienoHa
| | no uToram Mecsua BHECn LieHHble 6ymaru
TGKA ! ! 0
! ! anekTpoaHepretukn (+1,79%) wn MeTannoB M A06bluM
MTLR ! ! (+1,28%).
BSPB ! : :
| | | Ha snekTposHepreTuky npuxoautca 33,40% cymmapHou
MSNG | | | KanuTanusaumm  WHpgekca  BTOporo  swenoHa.  Cpeau
1 1 1 o
RASP ! : ! OCTasbHbIX OTpac/en BbIAENSAIOTCA MeTanbl U Aobblva (BecC B
NKNCP | ! ! nHaekce 25,81%) n xummnueckoe npounsoacTtso (9,84%).
1 1 1
NKHP ! : :
1 1 1
0 0 0 ) 0 0 0, BnusiHe n BeC CeKTopoB B
0% 0% 0% 1% 1% 2% 2% BavsiHue VHa eKce BTOpOro swenoHa @Bec
BnnsHne akuuii Ha HA eKC LLMPOKOIo pbiHka, %o 3%
! ! 33,40%
SBER | |
1 1
LKOH 1 ! ! 2%
| | | |
ROSN i i i 7,36%
GAZP | | | | 1% ‘ 25,81%
I ] I I I 5,27%
NVTK | ! ! : : 0,49% 5,16% .
1 1 1 1 1 1 00/0
BANEP | | | | | | C) 0,77% 1,93%S ‘O 9,84%
1 1 1 1 1 1
1 1 1 1 1 1 4,110/
GMKN | | | | | | ’ 5,86%
-1%
-0,3% 0,0% 0,3% 0,6% 0,9% 1,2% 1,5%
g 3
' Q C =
5 g =S , O = Q o B = S
o =35 ¢ 33 035 ¢ =383 89 9@ 2w 8¢E
U3zmerenne yersi 3a Wtorosoe Y §:38c 25E 5835328 2 52 E&
Mec,qu BAMsiHne, % 2 P 5 23 2P 25 BE R 2 23 &5

Munexc BTOPOro SuiesioHa e LR TL7) -1,70% +5,26%
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lTponszBogHbIE Ha MHAEKCHI
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B pexkabpe 06beM TOProB  NpoU3BOAHbLIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 2 672,73 mnpa. pyéned wiam 20,86 MIH.
KOHTPAKTOB.

OfHMM 13 Hambonee  NMKBUMAHBLIX  CPOYHbBIX
KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbeM TOproB MO 3TOMy KOHTPaKTy B
npoLunioM mMecsiue coctasmn 2 084,33 mnpa. pyénein nnu
15,09 MAH. KOHTPaKTOB.

Obloyepcbl Ha WHaekc PTC B npownoM Mecsue
Toproeanuce B 63kBopaaummn. MHaekc PTC 3a 310 BpeMsi
npubasnn B Bece 11,98%, npu 3TOM MapTOBCKME U
MioHbCKkMe blovepcbl nogopoxanu Ha 12,77% u Ha
12,53% cootBeTcTBEHHO. 15 pekabpsi npou3owno
UCnosiHeHne fekabpbCkux KOHTpakToB Ha WMHaekc PTC.
LieHa ncnonHeHns coctasuna 113 433 NyHKTOB.

CyMMapHbii ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
ynan Ha 24,54%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB cocraeun B npowegwem mecsue 80,05
Mnpa. pyébned wam 361,64 Tbic. KOHTpakToB. 3a
npoweawmnin  Mecay  6blI0  OTMEYEHO  YMEHbLUEHWe
0obbeMa OTKpbITbIX NO3WUMIA B KOHTpaKTax no dbrovepcy
Ha NHaekc MMBB Ha 26,73%.

O6bvemM TOproB onuuMoHamm Ha WHaekc PTC
COCTaBWN B MpoLioM Mecsiue 467,63 mnpa. pyénei wunm
3,56 M/H. KOHTpakToB. O6bEM OTKPbITHIX MO3ULIMI MO
COCTOSIHMIO Ha KOHel Mecsua coctasun 188,22 mnpa.
pyénei unu 1,54 MnH. KoHTpakToB. Mpu 3TOM Ha Aoso
OnuMoOHOB  NyT  npuxoaunocb 48,73%  OTKPLITOro
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKpPbLITbIN
WHTepeC no onuuMoHaM Konn 6bll cocpeaoToveH Ha
cTpaiike 115 000, MakcuMyM MO OMUMOHaAM NyT 6bin
OTMeueH Ha cTpaiike 85 000.

3a npolweawnid Mecsl,  YMeHblueHne obbema
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
MHaekc PTC coctaeuno 25,33%.

OTKpbITblE NO3MLMN B KBapTaJibHbIX
onuuoHax RTS-03.17 no crpaiikaM, MJIH.py6.
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UHpekcbl MockoBCKoOi Bupxun — KiloueBble MHANKATOPbI OPraHN30BaHHOIO pbiHKa LEHHbIX ByMar 1 NpoM3BOAHBLIX MHCTPYMEHTOB Poccum.
MHaekcbl MockoBckol Bupximn cooTeTcTBYIOT NpuHUmMniaM IOSCO, koTopble 6blM pekoMeHaoBaHbl MeXayHapoAHON opraHu3aumeil KOMUCCUI
no ueHHbIM 6ymaram (International Organization of Securities Commissions, IOSCO) B utone 2013 roga, 4TO MOATBEPXAEHO aAYAWUTOM,
NpoBeAEHHbIM MEXAYHApOAHON ayANTOPCKO-KOHCANTUHIOBOM koMnaHuei Ernst & Young.

UHpekc MMBB 1 MHpekc PTC npeacrtaensioT coboit KOMMNO3UTHbIE MHAEKCHI POCCUMICKOro (hOHAOBOro phbiHKa, BKovatowme 50 Hanbonee
NUKBUAHBIX aKUMI KPYMHEALWMX U AMHAMUYHO PasBMBAIOLLMXCS POCCUIMCKUX 3MUTEHTOB. Pacuer WMHaekca MMBB oCyLllecTBNsSieTCS Ha OCHOBe
LieH aKumi1, BbipaXkeHHbIX B pybnisix Poccuiickoit depepaumm, a pacyeT UHaekca PTC - Ha OCHOBE LieH aKLMiA, BbIpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbl - LIEHOBbIE B3BELIEHHbIE MO PbIHOYHOM KanuTanu3auuum WHAEKCbl Haubonee NWKBUAHBLIX aKUMA  POCCUMCKMX
3MUTEHTOB, SKOHOMMYECKasi AEATENIbHOCTb KOTOPbIX OTHOCMTCS K COOTBETCTBYIOLIMM CEKTOPaM 3KOHOMWKW, AOMYLUEHHbIX K ObpalleHunio Ha
BupXxe U BKIIOYEHHbIX B 6a3y pacyeTa MHAEKCA aKUMi LUMPOKOro pbiHKA. MeToAMKOWM NpesycMOTPEH pacyeT MHAEKCOB MO AEBSATU OTPacisaM
3KOHOMMKM:

MICEX O&G (RTSo0g) — MHAEKC aKkuMi KOMMaHUi HedTeraszoBom oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKumiA KOMMaHUA SHEPreTUYeckomn oTpacim

MICEX TLC (RTStl) — nHAaeKc akumi TeNeKOMMYHMKALUMOHHbIX KOMMaHWM

MICEX M&M (RTSmm) — MHAEKC aKUMiA KOMNaHWA METaNNypruieckoin 1 ropHoaobbIBatoLLIEN OTpacieil

MICEX MNF (RTSin) — MHAEKC akuuiA KOMNaHUA MaLLMHOCTPOUTENBHON OTpac/n

MICEX FNL (RTSfn) — MHAEKC akumii KOMNaHuii (pMHaHCOBO-6aHKOBCKOM OTpac/n

MICEX CGS (RTScr) — MHAEKC akuuii KOMNaHUiA NOTpebUTENbCKOr0 CeKTopa

MICEX CHM(RTSch) — nHAeKC akumii KOMMaHuii XUMUYECKoN 1 HedTEXMMUYECKON OTpac/in

MICEX TRN (RTStn) - MHAEKC aKuUMi TPAHCMOPTHBLIX KOMMAHWMI

PacueT 3HauyeHui oTpacneBblXx MHAEKCOB Npou3BoanTCs B pybnsx u B gonnapax CLUA. Mpu 3TOM B kayecTBe «pybreBoi UCTOPUKM» 3HAYEHMA
WHAEKCOB UCMONb3YETCS <UCTOPMS» 3HAYEHMUIA 0TpacneBbiX MHAeKcoB MMBB, a «BantoTHOMN UCTOPUKU» — «UCTOPUSI» OTpacneBbix Haekcos PTC.

UHpekc MMBB rony6bix dumiuek sBaseTcs MHAVMKATOPOM pblHKa Haubosee NMKBUAHBIX aKLUMA POCCUMCKMX KOMMaHWUIA UM Tak Ha3blBaeMbIX
«rofnybbix duwek». NHAEKC pacCuMTbIBAETCS HA OCHOBaHWUM LiEH CAENOK C akumsiMu 15-Tn Hambonee NMKBUAHBLIX 3MUTEHTOB POCCUMICKOrO
(hoHAOBOrO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBaHWUM LieH akLUUI, BbIpaXXeHHbIX B py6isix.

UHpekc MMBB 10 — npescTaBnsieT coboil LEHOBOM, HEB3BELIEHHBIN UHAEKC, PaCCUMTLIBAEMBIN Kak cpefHee apuMeTMYecKkoe U3MEHEHUs
LeH 10 Hambonee NMKBUAHBIX aKUMI, AOMYLIEHHBLIX K 0bpaLleHnto Ha bupxxe. MHAEeKC OTpaXaeT NpupoCcT CTOMMOCTU NopTdens, COCTOSLLEro U3
10 aKkuui1, Beca KOTOPbLIX B COCTaBe NopTdens B HayaNbHbIi MOMEHT BPEMEHN OANHAKOBbI.

MHAeKc aKkuunii BTOPOro 3LesIoHa — 3T0 MHAMKATOP, KOTOPbI XapakTepusyeT AMHAMMKY LiEH akuMii SMUTEHTOB, CO CPEAHWUM W HayaslbHbIM
YPOBHEM KanuTanusaumun. B coctaB mHAaekca BxoasT 50 akuui, crneayowmx B pedTUHre Mo kanutanusauuu ¢ ydetoM free-float nocne 6asbl
pacyeTa OCHOBHbIX MHAekcoB — WHaekca MMBB u UHaekca PTC. MHAEKC paccumMThIBAaeTCS Ha OCHOBE LiEH aKUMii, BbIPaXXEHHbIX B py6nsix
Poccuitckoi degepauum n B gonnapax CLLUA.

MHOeKC akuuMii LUMPOKOro pblHKa - uHAMKaTop, Bkmodawowmi TOM 100 ueHHbIX 6yMar, OTOBpaHHbIX Ha OCHOBaHUKM KpuUTEpUEB
JIMKBUAHOCTW, KanuTanusauumM v JOSM aKuui, Haxoasuencs B cBoboaHoM obpalleHun (free-float) n aBnseTcs ocHoBol Ans ¢hopMUMpOBaHKS
6a3 pacyeTa OCTa/bHbIX MHAEKCOB MoCKOBCKOW Bupsin. TOM-50 KOp3MHbI MHAEKCA aKLMiA LUIMPOKOro pblHKAa COCTaBNsAOT 6a3y pacyeTa VHaekca
MMBB u WMHaekca PTC, a ocTaBwmecs 50 akumii — KOp3UHY MHAEKCA aKLMi BTOPOro 3llesioHa. B 6asy pacueTa Kaaoro oTpacieBoro MHAeKca
BKJTHOYAIOTCS! aKLIMM COOTBETCTBYIOLLErO CEKTOPA, BXOASLIME B COCTaB MHAEKCa akUMiA LUMPOKOMO PbiHKa.

UHpaekc MMBB — MHHOBaLMM — MHAEKC aKLMIN POCCUIACKMX KOMMaHWI cekTopa "PbIHOK MHHOBALMM U UHBECTULIMIA".

PernoHasnbHble MHAEKCbI — MHAEKCHI aKLMi, KOP3UHbLI KOTOPbIX BKIOYAKOT LiEHHble ByMaru, fonyLlueHHble K TopraM Ha MockoBckoi Bupike,
oTOOpaHHble MO MOoKa3aTensiM JIMKBUAHOCTM WM KanuTanu3auuM 1 Bedylyx CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WU WMHOM
dbenepanbHOM okpyre. Ha cerogHsilwHWiA AeHb AOCTYNHa WMHdbopMaums no uHaekcy Cubupckoro depepanbHoro okpyra — WHaekcy MMBB
Cunbupb.

WUHAeKcbl cpegHei U Manoi KanuTaansaumum - LIEHOBbIE, B3BELLEHHbIE MO PbiHOYHOW KanuTanusaumm (free-float) KOMNO3UTHbIE MHAEKCHI
poccumitckoro OHA0BOrO pbiHKA, B COCTAB KOTOPbIX BXOAAT SIMKBUAHBIE aKLMU KOMMAHWI CPEAHEro M Manoro YPOoBHSI KanuTanusaumm.

Poccuiicknii MHAEKC BOJIAaTU/IbHOCTU — MHAMKATOP CPOYHOMO PbiHKA, KOTOPbIV pacCyMTLIBAETCS HA OCHOBE BONATUSIbHOCTU LIEH OMLMOHOB
Ha dbrouepc Ha UHaekc PTC. Mpu pacyeTe CTOMMOCTM NpuMeHsieTcs dopmyna bnaka-Loyn3a.

O6/MraMOHHbIE MHAEKCDbI - MHAEKCHI KOPOPaTUBHbIX, FOCYAAPCTBEHHbIX M MyHULIMNAJbHLIX 0B/IMraLmii, CerMEHTUPOBaHHBIX MO Aropaunn
U KPEOUTHOMY KauyecTBy OB/Mraumii, BKOYEHHbIX B 6a3bl pacueTa. O6/UraLUMoHHbIE MHAEKCHI PACCHUTLIBAIOTCS OAHOBPEMEHHO MO METOAMKAM
«total return» u «clean price». [ng 6a3 pacueta O6MMraLMOHHLIX WHAEKCOB OCYLLECTBMSETCS TAKKE pacyeT nokasaTeneit awopauuu u
JIOXOAHOCTM K MOraLleHuio.

MupukaTopbl craBok PEMO - pacyeTHble MokasaTenu, OTpaXkalolye KOHBIOHKTYPY POCCMICKOro 6MpxxkeBoro pelHka PEMO. Pacuer
nHavnkaTopos ctaBku PEMO ocyllecTBnseTcs pasgenbHo Ans poiHka PEMO ¢ akumamun v poiHka PEMO ¢ obnuraumnamn. B pacyeT npuHMMaroTcs
COENKM, COBeplIaeMble C aKUMsMK, BKIIOYEHHbIMM B 6a3y pacdeta WHaekca MMBB, a Takke caenku C ob6nvraumsiMu, BKTHOYEHHbIMU B
nombapaHbIvi cnmcok baHka Poccun. B 3aBMCMMOCTM OT CPOKOB MCMOMHEHUS caenok PEMO, Mcnonb3ayeMbix A1t pacyeTa, MHAMKATOpbl AeNSTCS
Ha oaHoAHeBHbIE nHANKaTopbl "overnight”, nHamkaTopbl "1 Hegena" n "2 Hepenn".

MockoBckas bupxa
[JenapTamMeHT MHAEKCOB M BUPXeBOM MHGOpMaLMm
Poccus, 125009 r. MockBa, Bonbluoit Kncnosckuin nep., 4.13

TenedoHsbi: +7(495) 363 - 3232 (pob6. 25071)
dakcbl: +7 (495) 705-9622
E-mail: index@moex.com
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HacTosiwmii AOKyMeHT 6bin1 NOArOTOBNEH U BbiNyLieH My6naMYHbIM akUMOoHEpHbIM 06LwecTBoM «MockoBckasi Bupxa MMBB-PTC» (panee — «KomnaHusi»). Ecnm HeT kakoii-nubo
OroBOpKkY 06 MHOM, TO KOMMNaHusi cYMTaeTCsl UCTOUHUKOM BCe MH(OPMaLIMK, U3NOXKEHHOW B HACTOsILLEM AOKYMeHTe. [laHHasi nHdopMauus npefocTaBnseTcs Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHEHA 6e3 Kakoro-1mbo yBeaoMeHus!.

[laHHbIi AOKYMEHT He siBNIsieTCsl, He (pOPMUPYET U HE JO/HKEH PacCMaTPUBaTLCS B KAUECTBE MPEASIOKEHNS UM e NPUrIALeHNs A MPOAAXM U y4acTUs B MOAMMUCKE, UMK XKe,
Kak noby>xaeHne K NpUoBpeTEHMIO MK e K NOAMUCKE Ha Kakue-nnbo LeHHble ByMarn, a Takxe 3TOT AOKYMEHT WM €ro YacTb UK xe (bakT ero pacnpocTpaHeHUs He SBNSOTCA
OCHOBaHWMEM W Ha HUX Henb3si NofiaraTbCs B CBA3W C KaKMM-NMO0 NpeanoXeHneM, AOroBopoM, 0643aTeNbCTBOM UK XKe WHBECTULIMOHHBIM pelleHVeM, CBA3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIeTCS pekoMeHAaLUmMen OTHOCUTENBHO LieHHbIX GyMar KoMMaHuu.

M3noxeHHast B AaHHOM [OKyMeHTe MHbOpMauMs He sBnsnacb NpeAMETOM He3aBUCWMMOW MpOBEPKW. B HEM Takxe He COAEepXUTCS Kakux-nMbo 3aBepeHwid Unn rapaHTuid,
chopMynMpoBaHHbIX MW NOAPa3yMeBaeMblX U HUKTO He [I0/DKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb UM MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXKEHHOTO 3AeCb. HWKTO 13
KoMnaHuu unu kakmx-nnéo ee aouepHUX o6LecTB unm adduUIMpoBaHHbIX L MW UX AMPEKTOPOB, COTPYAHUKOB UM pabOTHWUKOB, KOHCYNbTAHTOB MW WX NpeACTaBUTENel He
MPUHMMAET KakoM-M6O OTBETCTBEHHOCTM (HE3aBMCMMO OT TOrO, BO3HMKMA /M OHa B pe3ynbTaTe XalaTHOCTU WAW Yero-To APYroro), MpsiMO WM KOCBEHHO CBSI3aHHOW C
1CMO/Ib30BaHNEM 3TOrO IOKYMEHTa UMM UHBIM 06Pa3oM BO3HMKLUEN U3 HEro.

[laHHbI JOKYMEHT COAEPXKMT NPOrHO3HbIE 3asBfieHNs. Bce BKIIOUEHHbIE B HACTOSLLUMIA AOKYMEHT 3asiBNIeHMs], 338 UCKOYEHWEM 3asiBNeHUn 06 UCTopuyeckux dakTax, BKovas,
HO, He OrpaHWuMBasCb, 3asBEHNSIMU, OTHOCALMMUCH K HaweMy (hUHAHCOBOMY MOMOXEHWUIO, BU3Hec-cTpaTernun, nnaHam MeHemMKMeHTa M uensMm no 6yaywum onepaumsm
ABNSIOTCA MPOrHO3HLIMU 3aSBNEHUSAMU. TU MPOrHO3HbIE 3asiB/IEHWS BKIIOYAOT B Ce6St U3BECTHbIE U HEW3BECTHble PUCKM, (PAKTOPbl HeonpeaeneHHOCTU U WHble aKTopsbl,
KOTOpble MOryT CTaTb MPUYMHOI TOTO, YTO HALUM HbIHELHWE MOKa3aTenn, AOCTVXKEHUS], CBEPLUEHUSI MU Xe MPOU3BOACTBEHHbIE MOKasaTenu, 6yayT CyLeCTBEHHO OTINYaTLCS OT
Tex, KoTopble ChOpPMyNMPOBaHbl MW MOAPa3yMeBAOTCS NOA 3TUMU MPOrHO3HLIMK 3asBNEHUAMU. [JaHHbIe MPOrHO3HbIE 3asBIEHNSI OCHOBaHbl Ha MHOMOYMC/IEHHbIX MPE3yMMLUMaX
OTHOCUTENbHO Hallel HbiHeLHeN 1 Gyayliein GusHec-cTpaTernn u cpefpbl, B KOTOPON Mbl OXMAAEM OCYLLECTBASTb CBOK AesTenbHOCTb B ByaylieM. BaxHelwumu cdakTopamu,
KOTOpbIE MOMYT MOB/MATL HA HALUW HbIHELLIHME MOoKa3aTenu, AOCTMXKEHNS, CBEPLUEHNS UM XKe NPOVU3BOACTBEHHbIE MOKa3aTeNn, KOTOpble MOMyT CYLECTBEHHO OT/MYaTbCs OT Tex,
KOTOpble CPOPMYMPOBaHbI MM NOAPa3yMEBAIOTCSA STUMU NPOrHO3HLIMK 3asBNEHUAMMN ABNAIOTCA, MOMUMO MHbIX (DaKTOPOB, CleayLme:

*  BOCTIPUSITVE PbIHOYHBIX YC/IYT, MPeAoCTaBsieMblx KOMMaHWel 1 ee fo4epHUMM 06LLeCTBaMu;

. BOMATUILHOCTL (@) POCCMICKOM 3KOHOMMKM M pPblHKA LEHHbIX 6yMar v (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMNaHus M ee aodepHue obuiectsa
OCYLLIECTBAAIOT CBOIO EATENbHOCTb;

. M3MEHeHUs B (@) OTEYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HANOroBOM perynumpoBaHnn u (b) rocyaapcTBEHHbIX MPOrpaMMax, OTHOCALIMXCS K (PUHAHCOBLIM
PbIHKaM ¥ pblHKaM LieHHbIX Bymar;

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

*  CMOCOGHOCTb yCreBaTb 3a GbICTPbIMU U3MEHEHWSIMU B HayYHO-TEXHUYECKOW Cpede, BK/oYasi CMOCOBHOCTb MCMOMb30BaTh PacluMpeHHbIe GYHKLMOHAbHbIE BO3MOXHOCTH,
KOTOpble NOMysipHbl CPEAN KIIMEHTOB KOMMaHWM U ee Ao4epHUX 06LLecTB;

*  CNOCOBHOCTb COXPaHSITb MPEEeMCTBEHHOCTb NPOLIECCa BHEAPEHWS! HOBBIX KOHKYPEHTHBIX MPOAYKTOB U YC/YT, PaBHO KaK W MOAAEPXXKA KOHKYPEHTOCNIOCOBHOCTH;

+  CNOCOBHOCTb NPUBNEKATL HOBLIX KIIMEHTOB HA OTEYECTBEHHbIN PHIHOK M B 3apYBEXHbIX IOPUCANKLMSIX;

*  CNOCOBHOCTb YBENMUMBATL NPEASIOKEHNE NPOAYKLMM B 3apyBeXHbIX OPUCANKLMSX.

MpOrHO3HbIE 3asiBMIEHWs AENAOTCS TONLKO HA AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIAEM HanMuue Niobbix 0653aTeNbCTB MO OGHOBNEHUMIO UK NEPECMOTPY MPOrHO3HbIX

3asBMIEHMIT B HACTOSLLEM LOOKYMEHTE B CBA3M C U3MEHEHWUAMWU Halunx O)I(M,U,aHIAVI, Wnn nepeMeH B yCNnoBuaxX uUnu 06CTOﬂTel'|bCTBaX, Ha KOTOPbIX OCHOBaAHbl 3TW MPOrHO3HbIE
3adaBeHud.



