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B deBpane 2017r. poccuUiACKMA PbIHOK aKLui

Komrmo3urHblie HHAEKCHI

NPOAEMOHCTPUPOBaAN OTpUUATENbHYID AWUHAMWUKY MO
nHaekcaMm  MockoBcko  bupxku. MHoekc  MMBB

NHaekc MMBB 2 035,77 -8,19% -3,28%  10,63% noHu3uncs Ha 8,19% Ao 2 035,77 nyHkToB (2 217,39

WHaexc PTC 1 099,46 -5,56% 6,84%  43,01%  nyHkToB Ha 31 sHBaps 2017r.), ponnaposbiit NHaekc

MHaeKc rony6bix PTC ynan Ha 5,56% po 1 099,46 nyHktoB (1 164,15

uwex Y 13 222,07 -8,46% -4,13% 8,36%  nyHkTOB Ha 31 siHBaps 2017r.).

WNHpekc BTOpOro 6 134,85 -6,86% 6,08% 75,05% Kypc Aonnapa CLLUA no oTHoweHuno K pybnio 3a

SLUENIOHa npoLeawni Mecsay ynan Ha 3,70%.

WHaekc 0KOro

oo PO 145071  -8,18%  -3,12%  11,72% Ha OHIOBOM pbiHKE HaGMIOANOCh MOBbIlLEHE
BONATU/ILHOCTU: POCCMIACKMI MHAEKC BOMATUSILHOCTM

i e I B K LR E LT nosbicuncs Ha 16,04% po 27,35 nyHkTa (23,57 nyHkTa

HedTb 1 ras 5090,89 -10,07% -2,96% 3,46% Ha 31 smBaps 2017r.).

DneKTpoaHepreTnka 1 952,46 -8,84% 0,67% 90,77%

- B npoweawemM Mecslue BCe KOYEBble CEKTOpbI

LS =S L 6 525,97 -5,42% -3,85% -2,14% SKOHOMWKW,  MPEeACTaBNEHHbIE  HA  POCCMIACKOM

SEIo (OHAOBOM  pblHKE,  MOKasanu  OTPULATENbHYIO

TenekoMMyHMKaLmm 183344 -0,87% 12,88% 2,95% AMHaMuKy. JIngepoM nageHws cran HedTerasosblif

MaLKnHOCTpOEHNE 1 757,26 -2,91% 7,96% 19,91% CEKTOp:  MOHWXEHWE MO  OTpac/ieBOMy  UHAEKCY

0,

DUHAHC! 7 835,93 -6,70% 0,62% 22,73% coctaBuno 10,07%. Takxke cyliecTtBeHHoe CHIDKEHMe
NPOAEMOHCTPUPOBASM MeTanypruyeckmin n

Xumns v Hedptexmummns 14 329,49 -4,53%  -1,74% 6,11%  snekTposHepreTUUECKMit CEKTOPbI — MHAEKC MeTansnos

MeTannbl n aobbivua 5 362,65 -9,06% -2,74%  30,39% M pobbum  yman  Ha  9,06%, a  WHaekc

TpaHcriopT 1 954,87 -6,47% 12,75%  122,35% 3M1EKTPO3HEpreTukn notepsin B sece 8,84%.

Temarnyeckmne nHAEKCHI

MHOekc ronybbix ¢uwek ynan Ha 8,46% po
13 222,07 nyHkToB (14 443,65 nyHkTOB Ha 31 aHBaps

MMBbB 10 445190 -10,47% -4,52% 9,00% 2017r.)
MNHaekc BoNaTuiIbHOCTH 27 16,04% 1 % -36,76%

A T 22 B D SOnGe MHpekc BTOporo swenoHa ynan Ha 6,86% Ao
WHpexkc MMBB 409,88 1,98% 239%  13,29% © 134,85 nynros (6 586,73 nyHkTOB Ha 31 sHBaps
WHHoBauuK 2017r.). WHOeKC WMpOKOro pblHKA MOTepsin B Bece
Whpekc MMBB Cubups 850,61  -477%  -0,46%  63,17% 818% w coctasun 1 450,71 nyhkros (1 579,90

. nyHKTOB Ha 31 aHBaps 2017r.).
NHaekc cpeaHen
n Manow 1 835,10 -7,83% -0,31% 48,33%
KanuTanusaumm
Kypc gonnapa (L{b PP,
RUB / USD 57,94 -3,70%  -10,79%  -22,84%
K/THFOYEBBLIE CEKTOPbI KOMIMO3UTHBIE VHAEKCDI
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MeTannbl n Ao06bIva MalumHoCT poeHne MHpekc ronybbix dpuwek MHaekc BTOpOro swenoHa
Xvmnst 1 HedTexnmms DneKTpo3HepreTuka MHAeKc WMpoKoro pbiHKa
DUHAHCbI TEJ'IEKOMMYHVIKaLIVIVI
NHpekc MMBB UHHOBaLUun TpaHcrnopTt
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BnusiHne akuui Ha uHaekcol, %

MFON " mprc
PIKK
MTSS
NVTK
SNGS

TRNFP

.
|
|
|
|
|
|
.
i

MGNT i

ALRS |

TATN !

ROSN !

LKOH i

SBER E
|
|

GAZP

-1,6% -1,2%

VIHneKc MMBB

B MMBb

+0,02%

Uupekc PTC +0,28%

-0,8% -0,4%

-8,21%
-5,86%

8 17.02

NHa exkc PTC

0,0%

BmsaHne UToroesoe
Ha MHﬂeKC u3MeHeHuu BnAmsiHme, %

0

1195
1175
1155
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1095

27.02
28.02

0,4%

-8,19%
-5,56%

B eBpane 2017r. poOCCMICKMA  PbIHOK  aKUMiA
NPOAEMOHCTPUPOBAN  OTpULATENbHYIO  AUHAMUKY MO
nHaekcam MockoBckon Bupxu. MHaekc MMBB noHm3uncs
Ha 8,19% po 2 035,77 nyHkToB (2 217,39 nyHkTOB Ha 31
aHBapst 2017r.), ponnaposbii MHaekc PTC ynan Ha 5,56%
fo 1 099,46 nyHktoB (1 164,15 nyHkTOB Ha 31 sHBaps
2017r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamnca Ha 10,63% Bbile 3akpbiTua rog Hasag (1 840,17
NyHKTOB Ha 29 deBpans 2016r.), WUHagekc PTC 6bin Ha
43,01% Bbllle aHaNOrM4yHOro nokasaTenss roa Hasaa
(768,80 nyHkTOB Ha 29 dheBpans 2016r.).

MoHmxenne WHpekca PTC B npowewem Mecsue

COMpOBOXAAN0Ch NOBbILLEHNEM BOJTATU/IbHOCTW:
Poccuiickuii  uHaekc BonaTuibHocTM RVI noBbicunica Ha
16,04%.

O6beM TOpProB UeHHbIMM 6yMaramu, BK/IOYEHHBIMWU B
basy pacuyeta uHAEKcOB MOCKOBCKOM Bupxxu, cocTaBun
609,00 mnpa. pyb., a KanuTanu3aums akuuii, BXOASLMX B
COCTaB WHAEKCOB, Ha KOHel Mecsua coctasuna 30 917,06
mnpa. pyb6.

Mo utoram Mecsiua 47 u3 50 akuuin, Bxoaawmx B basy
pacyeta WHpekca MMBB, oOkaszanM Ha ero AWHaMUKY
oTpuuaTenbHoe Bo3saelictaue (-8,21%), 3 UeHHble Hymaru
noBAnanu nonoxurensHo (+0,02%).

Haunbonblumii Bknag B nageHne WHaekca MMBB no
utoram Mecsiua BHECM LeHHble bHymarn HedTerasoBoro
(-4,67%) v dmHaHcoBsoro cektopa (-1,76%).

Haunbonbluee HeratuBHOe BusHME Ha WMHaekc MMBB
0Ka3ano MOHWXeHne UeH Ha 0b6blKkHOBeHHble akuuu [MAO
"lasnpom" (-1,51%), MAO C6epbaHk (-1,36%) wn MAO
"NIYKOWN (-1,07%). Han6onbluee NO3MTUBHOE BIMAHME Ha
NHpekc MMBB oka3ano noBblleHWe LieH Ha 0BbIKHOBEHHbIE
akumm  MAO  "Mera®on" (+0,01%) wu TMAO "lpynna
Komnanuit MUK"(+0,01%).

Hanbonbliee HeratmeBHoe BnusiHne Ha WHpekc PTC
0Kasano MOHWXeHWe UeH Ha Ob6blkHOBeHHble akumm MAO
"lasnpom" (-1,14%), MAO C6epbaHk (-0,98%) wn MAO
"NIYKOWN (-0,74%). Han6onbluee NO3UTUBHOE BNMSHME Ha
MHpekc PTC oka3ano noBbilleHME LeH Ha OObIKHOBEHHbIE
akumm MAO "HOBATIK" (+0,12%) n MAO "MTC" (+0,07%).

Ha HedTerasoBbii cekTtop npuxoautca  48,49%
CyMMapHOW KanuTanusaumm WHoekca MMBB.  Cpeawn
OCTasbHbIX OTpac/eln BblAensoTcs GrHaHChI (BEC B MHAEKCE
21,51%) n metannyprus (12,22%).

Bnvsnve, % BnusiHve M BeC CEKTOpPOB B @ Bec
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NHpexc ronybeix pmwex
061 eMTopros*, Mnpa. py6. MHA ekc rony6bix dywek B despane NHaekc rony6bix duwek

45 e _;- 14 600 NpOAEMOHCTPUPOBAs OTpULLATENBHYIO AMHAMUKY.
30 14 100 0
NHpekc rony6bbix duwek noHmsuncs Ha 8,46% po
15 13 600 13 222,07 nyHktoB (14 443,65 nyHkTOB Ha 31 sHBaps
2017r.). Mo cocTosHuO Ha KoHel Mecaua WHaekc
0 sy s s s s sy s s sy sy s 13100 rony6eix duwek b1 Ha 8,36% Bbille CBOETO 3aKPbITUS
SOSN8 gSHEHS NS oNTNS roa Hasap (12 201,68 nyHkTOB Ha 29 deBpans 2016r.).
7110 aKupnAM U3 COCTaBa MHAEKCA rofyGblx uex Mo uToram Mecsia BCe LieHHble GyMaru, BxogsLme
BrusHme aKuwi Ha MIHA eKc B ba3sy pacueta WMHaekca ronybbix duiiek, okasanu Ha
rony6bix duwex, % €ro AMHaM1Ky oTpuuaTenbHoe Bo3aeiicTeue (-8,46%).
MTSS : : Hanbonbluee HeraTMBHOE BAMSHWE Ha AWMHAMUKY
NVTK : : WHpekca MMBB rony6bix (uLlek okasann 06bIKHOBEHHbIE
MOEX | | akuum  MAO  "TasmpoM” (-1,79%), MAO CGep6aHk
SNGSP ' ' (-1,61%) v MAO "NYKOWN (-1,27%).
VTBR ! !
GMKN | i Ha HedTerasoBblit cekTop npuxoantcs 56,29%
CHME CYMMapHOM KanuTanuM3auuuM MHAEeKca ronybbix duLlek.
SNGS ! ! Cpeam ocCTanbHbIX OTpacnei BblAENAOTCS (DUHAHCOBbLIN
TRNEP | | (Bec B uHaekce 23,12%) v MeTannyprideckuii (10,50%)
MGNT i i CEKTOpbI.
ALRS i |
TATN
ROSN i
LKOH ;
SBER
GAZP
-2,0% -1,6% -1,2% -0,8% -0,4% 0,0%
HN3menernne PocT bes Utorosoe BecB
LeHbl 3a Mecaly u3MeHeHuu | Bamsinue, % H UHpekce
KonnaiecTeo auMeHOoBaHue rony6b|x
0,00% -8,46% 0 -8,46% SBER Cb6epbaHk Poccuu, ao 17,13% 14,43%
BrvsHme. %% BAMAHME H BEC CEKTOPOB B GAZP [a3npom, ao 17,02% 14,33%
0 -
’ Mg exce rony6bix dyek @Bec LKOH  JIYKOW/, ao 15,06%  12,69%

1% NVTK HOBAT3K, ao 7,12% 5,99%

6,79% MGNT  MarhuT, ao 6,57%  5,53%
o .

0% —. ‘ GMKN gZIK Hopunbckuin Hukenb, 5,74% 4,84%
-1% [3,30% O ROSN  PocHedTb, a0 5,34% 4,49%
2% 10,50% 23,12% VTBR baHk BTB, ao 3,98% 3,35%

TRNFP  AK TpaHcHedTb, an 3,63% 3,06%
3% SNGS CypryTHedTeras, ao 3,30% 2,78%
0 TaTtHedTb o o
49, 2eich TATN um.B.A.WawwuHa, ao 3,24% 2,73%
ALRS AJTPOCA, ao 3,02% 2,55%
5% MTSS  MTC, ao 3,02% 2,54%
6% SNGSP  CypryTtHedTeras, an 2,21% 1,86%
° MOEX MockoBckasi bupxa, ao 1,99% 1,68%
7% : CHMF CeBepcranb, ao 1,64% 1,38%
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”HﬂEI(CbI LUNPOKOro pbiIHKa M BTOpPOro 3L€eJI0Ha
MHA eKC BTOPOro 31enoHa MHA eKC LLMPOKOT O PbIHKA B deBpane MHaekc BTOporo swenoHa ynan Ha 6,86%
6620 - 1505 no 6 134,85 nyHktoB (6 586,73 nyHkTOB Ha 31 sAHBaps
2017r.). HaeKkc WMpoKoro peiHka notepsn B Bece 8,18% u
coctasun 1 450,71 nyHkToB (1 579,90 nyHkTOB Ha 31 sHBaps

6 520 - 1565 2017r.).

6 420 - 1535

Mo cocTosiHMIO Ha KoHeu Mecdua WHAaekc BTOpOro
awenoHa 6611 Ha 75,05% Bbllle CBOEro 3aKpbITUSl rof Hasaj
r 1505 (3 504,54 nyHktoB Ha 29 deBpana 2016r.). WHaekc

LUMPOKOro pblHKA 6bi1 Ha 11,72% Bbllle CBOEro 3aKpbiTus
- 1475 rop Hasap (1 298,48 nyHKTOB Ha 29 tespans 2016r.).

6320

6220

T - 1445 Mo nToram Mecsiua 43 u3 50 UeHHbIX byMar, BXOASILLMX B
06beM Topros (oOcH)*, MapA.py6. basy pacuyeta MHAekca BTOPOro 3lefioHa, OKa3ann Ha ero
2 T [MHaMKKy oTpuuaTenbHoe Bo3aeicteue (-7,75%), 7 akuui

nosnusinu nonoxutensHo (+0,89%).

Hanbonee HeraTvBHO Ha AuHamMuke MHAekca BTOPOro
SWenoHa OTpa3unocb MajeHue LeH MpUBWUIErMpOBaHHbIX
akuuii NMAO "Meuen" (-1,00%) 1 06bIKHOBEHHbIX akuuii MAO
"OrK-2"(-0,84%).
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Hanbonee HeraTvBHOE BAMSIHWE HA AMHAMWUKY MHAekca
LUMPOKOrO pblHKA OKasann 0bblkHOBEHHble akuumu [AO
"Tasnpom" (-1,51%) n MAO CbepbaHk (-1,36%).

i

LUMPOKOrO pbi

I
3 17.02

* 110 akymusM

BnusaHue akuwuii Ha UHA ekc BTOporo 3u|enoua, %

Kz0s

Hanbonblumin Bknag B nageHWe WHAekca BTOPOro
3WeNioHa Mo WUTOraM Mecsila BHECNM LUeHHble 6yMaru wu

1 1
1 1
1 1
1 1 1
IRGZ ! ! ! anekTpoaHepretTnku (-2,75%) metannos n aobolun (-2,57%)
1 1 1 1
ENRU | | | | "
i i i i Ha anekTposHepreTuky npuxoamtcs 32,24% cymMMapHOU
1 1 1 1
RASP ! ! ! ! kanutanusaumm WHpekca BTOporo  3swenoHa. Cpeau
BSPB ! ! ! ! oCTasibHbIX OTPaCciei BbIAENSOTCS MeTannbl U fobblya (Bec B
OGKB ' ! ! ! nHaekce 25,38%) n xuMmuueckoe npomssoacTteo (10,72%).
1 1 1 1
1 1 1 1
MTLRP ! ! ! !
- 0, - 0, - 0, - 0, - 0, - 0, 0, 0, 0, 0, BnusiHve m Bec CEeKTOpoOB B
1,2% -1,0% -0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 04% 0,6% Brvsihme VneKce BTOPOTro swenoHa @ Bec
BnusiHne akuwii Ha MHA eKC LLIMPOKOTro pbiHKa, %o 1%
10,72%
MFON 0,48% 5,46%
0% @—'—.—.7/ N 5,99
K20 a0 O 2'03%‘%
TATN -1% 5,47% 7,16%
ROSN 25,38%
-2%
LKOH
SBER -3%
GAZP 32,24%
-4%
-1,6% -1,4% -12% -1,0% -0,8% -0,6% -0,4% -02% 0,0% 0,2%
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H3meHeHnne yewsl 33 WTorosoe $ 81583 858 ¢ s if sz &k
Mec;m BAvsiHue, % 2 P 5 23 e & 25 B8 X2 23 A3

MHAeKC LT LUEY +0,89%  -7,75% -6,86%
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HosiroBo# pbIHOK

YTM, %

Komno3nTrbiIi nHAEKc obamraymni
RUABITR

153,16 8,68 0,08%

UHAeKcsI rocyAaapcTBeHHbIX 06/Inraymi

RGBITR 419,10 8,50 -0,02% 4,18% 14,14%
RUGBITR3Y 390,29 8,72 0,13% 2,45% 6,71%
RUGBITR5Y 386,67 8,46 -0,27% 3,70% 8,44%
RUGBITR5+ 402,89 8,37 0,00% 5,72% 13,44%
UHAeKcbI KopriopaTHBHbIX 06/IMraymi

MICEXCBITR 322,38 10,00 0,85% 3,02% 10,97%
MICEXCBITR3Y 316,42 9,98 0,73% 2,81% 10,07%
MICEXCBITR5Y 380,60 10,17 1,05% 3,38% 13,85%
RUCBITRBBB 334,66 9,92 0,66% 2,40% 12,34%
RUCBITRBBB3Y 325,02 9,41 0,71% 2,09% 10,81%
RUCBITRBBB5Y 409,39 10,33 0,62% 2,69% 15,14%
RUCBITRBBB3+ 406,09 10,33 0,61% 2,67% 15,14%
RUCBITRBB 322,80 9,55 0,88% 3,22% 11,55%
RUCBITRBB3Y 324,57 9,46 0,64% 2,89% 12,46%
RUCBITRBB3+ 374,39 9,78 1,51% 4,11% 9,63%
RUCBITRB 293,79 10,80 1,40% 4,07% -3,54%
RUCBITRB3Y 296,78 10,80 1,41% 4,09% -3,54%
MICEXMBITR 223,05 9,42 -0,20% 1,52% 10,77%
RUMBITR3Y 251,34 9,49 0,30% 2,57% 12,73%
RUMBITRBBB 247,95 9,21 0,20% 2,65% 13,68%
RUMBITRBBB3Y 238,58 9,29 -0,07% 2,28% 11,56%
RUMBITRBBB3+ 256,29 9,05 0,53% 3,15% 14,93%
RUMBITRBB 257,32 9,54 0,51% 2,60% 13,18%
RUMBITRBB3Y 261,01 9,56 0,43% 2,67% 13,15%

102,00%

100,00%

98,00%

96,00%

94,00%

92,00%

90,00%

OvHaMuka o6AUraumoHHbIX

3,91%

9,76%

nHaekcoB u MHpgekca MMBbB

0102
0202
0302
06,02
07.02
08,02
09,02
1002
1302
1402
1502
16,02
17.02
2002
2102

Whpekc MMBE = MICEXCBITR = MICEXMBITR

®OHAOBbLIE MHAEKCDHI

ArpervpoBaHHbIi  MHAEKC  obnuraumi
RUABITR, paccuMTaHHbI MO  METOAMKE
COBOKYMHOro [10X04a M BKJOYalowmii B cebs
O®3, kopnopaTvBHble, cybdenepanbHble U
MyHMUMNanbHble obnuraumm, 3a deBpanb
BbIpoC Ha 0,08%.

MHaekc rocydapCTBEHHbIX — obnurauui
Poccun RGBITR cHM3MNICS 3@  NpoLluealuni
Mecal Ha 0,02% u coctasunn 419,10 nNyHKTOB.
Mpn 3TOM cpeaAHeB3BellEHHas AOXOAHOCTb K
MoralweHuntio obnuraumii, BXxoasawmx B 6asy
pacyeTa MHAEeKCa, COCTaBua Ha KoHeL MecsLa
8,50%. Hambonblumii pocT cpean MHOEKCOB
rocyfapCTBeHHbIX OyMar, CerMeHTMPOBaHHbIX
no aropaumn, nokasarn RGBITR3Y,
BK/tOYatowmin B cebs Od3 c atopaumert ot 1
roga no 3x net. Ero poct 3a mecsu cocrtaBun
0,13%.

NHpekc cybdenepanbHbIx "
MyHUUMNanbHbIX obnuraunii MICEXMBITR 3a
npoweawmin Mecal, cHusmnca Ha 0,20% u
coctaBun 223,05 nyHkTa. Haubonblumit poct
Cpean WHAEKCOB MyHMUMMANbHbIX ob6auraumi,
CerMeHTUpPOBaHHbIX no Aropaumm n
KpeaMTHOMY  KayecTBy, MNoOKasan WHAEKC
RUMBITRBBB3+, Bk/Iualowmi B  cebs
obnuraumm c alopaunen ot 3xX NeT U
KpeauTHbIM pelTuHrom ot BBB- o BBB+. Ero
pocT 3a ¢espanb coctasun 0,51%.

B cekTope KoprnopaTuBHbIX 06nMraumii

NHAEKC, pacCYMTaHHbIN no MeToAMKe
coBokynHoro goxogaa, MICEXCBITR BbIpoC Ha
0,85% u coctaBun 322,38  NyHKTOB.

CpenHeB3BeLleHHas A0OXOAHOCTb K noralleHuto
nHaekca MICEXCBITR cocTtaBuna Ha KoHel
mecaua 10,00%, cnpaa K AOXOAHOCTU MHAEKca
roc. 6ymar RGBITR — 150 6a31CHbIX MYHKTOB.

ﬂDXDﬂHDCTb K noralueHuro
DGﬂHraLIHDHHbIX HUHOEKCOB
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HosiroBo# pbIHOK

JAWHaM1Ka MHAEKCOB KOPNopaTUEHLIX 06nuraumii,
CerMeHTUPOBaHHbIX MO KPeAUTHOMY Ka4yecTBY
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U3meHeHue 3a nepuoa, %

HHaeKcel akTMBOB NIEHCHOHHBIX HAKOM/1IEHNH

KoHcepBaTuBHbIif 2091,11 0,66% 2,71% 10,78%

C6anaHcMpoBaHHbIN 1866,08  -0,84% 1,94% 11,39%

ArpeccuBHbIi 1650,41  -2,70% 0,89% 12,16%
wogmarop |_312Uene | Wamenenwe 32 nepuon, 6. |
FMETP [ 28.02.2017 | Mecnu [ Keapran [ Ton |

HHankaropel craBok PETIO c LK

MOEXREPO 10,17 -6 1 -79
MOEXREPOE 10,34 3 7 -70
MOEXREPOEQ 10,37 0 3 -84
MOEXREPOEQE 10,28 4 4 90

NHpekc KopropatuBHblX  6ymar BbICOKOrO
KkpeauTHoro  kadvectea RUCBITRBBB  Bblpoc  3a
npoweawmin Mecau Ha 0,66%. UHAeKC KOpropaTBHbIX
6ymar cektopa BB (RUCBITRBB) npu6asun 0,88%.

Hanbonbluylo cpeaHeB3BELIEHHYIO AOXOAHOCTb K
noraweHuio/oepte No coctosHMo Ha 28.02.2017
NpPOAEeMOHCTPUpOBas MHAOEKC RUCBITRB, OHa
coctasuna 10,80%.

AuHaMHKa UHOEKCOE aKTUBOB
MEeHCUOHHbIX HAKONJIeHWI
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KoHcepBaTuBHasi cTpaTerusi BMOXEHWS CPeacTs
Mo MHAEKCAM MEHCUOHHBIX HAKOMeHWUI obecrieunna bl
pocT Ha ypoBHe 0,66% 3a Mecau. ArpeccuBHas
CTpaTterns nokasana cHwxkeHue Ha 2,70% 3a Mmecsu.
CbanaHcMpoBaHHbIM MHAEKC MEHCUOHHBIX HaKOMIEHUM
ynan Ha 0,84%.

MHamkatop crtaBkm PEMNO  MOEXREPO 3a
npoweawmnin Mecsay naMennncs ¢ 10,23% po 10,17%
(cHmxeHve Ha 6 6a3ncHblX nNyHKTOB). WHAaukaTop
ctasku PEMNO ¢ LUK no akuuam MOEXREPOEQ coctasun
10,37%.

AWHaMuKa MHAUKaTOpOB cTasoKk PEMNO
OBepHaiT
10,80 -
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9,60 |
9,40
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B despane ob6bem TOpProB  NpoU3BOAHbLIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 1 840,87 mnpa. pyéne wam 14,32 MAH.
KOHTPAKTOB.

OfHMM 13 Hambonee  NMKBUMAHBLIX  CPOYHbBIX
KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbeM TOproB MO 3TOMy KOHTPaKTy B
npowsnoM mMecsiue coctasmun 1 420,74 mnpa. pyénein nnu
10,46 MNH. KOHTPaKTOB.

Obloyepcbl Ha WHaexkc PTC B npownoM Mecsue
Toproeanuce B 63kBopaaummn. MHaekc PTC 3a 310 BpeMsi
notepsan B Bece 5,56%, npu 3TOM MapTOBCKME MU
noHbCckMe dblovepcbl nogewesenn Ha 5,71% wu Ha
5,72% COOTBETCTBEHHO.

CyMMapHbii ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpakTax no ¢btovepcam Ha MHaekc PTC 3a mecay
ynan Ha 10,30%.

O6beM TOpProB blOYEpPCHbIM  KOHTPAKTOM  Ha
MHaekc MMBB coctaBun B npowegwem mecsue 83,75
mMnpa. pyébnei wnm 386,29 ThiC. KOHTpakToB. 3a
npoLeawmin Mecay 6bi10 0TMEYEHO yBeNMYeHe obbema
OTKPbITbIX MO3MUMIN B KOHTPaKTax Mo (bloyepcy Ha
WHpekc MMBB Ha 74,47%.

O6bvemM TOproB onuuMoHamm Ha WHaekc PTC
COCTaBW B MpoLunioM Mecsiue 312,73 mnpa. pyénein unm
2,37 M/H. KOHTpakToB. O6bEM OTKPbITbIX MO3MLMI MO
COCTOSIHMIO Ha KOHel, Mecsua coctasun 224,83 mnpa.
py6nei wnm 1,91 MAH. KOHTpakToB. Mpy 3TOM Ha Ao
ONuUMOHOB  NyT  npuxoaunocb 53,91%  OTKPLITOrO
MHTepeca MO oOnuuMoHaM. HaubonblMn  OTKPbITHIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToyveH Ha
cTpanke 115 000, MakcuMyM MO OMUMOHAM MyT 6bin
OTMeYeH Ha cTtpaiike 110 000.

3a npolweawunii  MecsiL,  yBenuyeHue obbeMa
OTKPbITbIX MO3MUMI MO OMNuUMOHaM Ha dbloyepc Ha
MHpekc PTC coctasuno 11,19%.

OTKpbITblE NO3ULMKN B KBapTasibHbIX
onuunoHax RTS-03.17 no crpaikaM, MAH.py6.
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UHpekcbl MockoBCKoOi Bupxun — KiloueBble MHANKATOPbI OPraHN30BaHHOIO pbiHKa LEHHbIX ByMar 1 NpoM3BOAHBLIX MHCTPYMEHTOB Poccum.
MHaekcbl MockoBcKkol Bupxiun cooTBeTcTBYIOT NpuHUMnam I0SCO, koTopble 6blin pekoMeHAoBaHbl MexayHapoAHOWM opraHv3aumeil KoMUccuin
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 pybnsix 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
SMUTEHTOB, SKOHOMMYECKasi AEATENIbHOCTb KOTOPbIX OTHOCMTCS K COOTBETCTBYIOLUMM CEKTOPaM 3KOHOMWKW, AOMYLUEHHbIX K OBpalleHuto 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 KOMMNaHUi HedTeraszoBomn oTpacnu

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 OTpacin

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

MICEX CGS (RTScr) — MHAEKC akuuii KOMNaHUiA NOTpebUTENbCKOr0 CeKTopa

MICEX CHM(RTSch) — MHAEKC akuuii KOMNaHUA XMMUYECKOWN U HeDTEXMMUYECKOW OTPaCsn

MICEX TRN (RTStn) - MHAEKC aKuUMi TPAHCMOPTHBLIX KOMMAHWUMI

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

UHpekc MMBB rony6bix dumiuek sBaseTcs MHAVMKATOPOM pblHKa Haubosee NMKBUAHBIX aKLUMA POCCUMCKMX KOMMaHWUIA UM Tak Ha3blBaeMbIX
«ronybbix duwek». NHAEKC pacCuMTbIBAaETCS HA OCHOBaHWUM LieH CAENOK C akumsiMu 15-T Hambonee NMKBUAHBLIX 3MUTEHTOB POCCUINCKOrO
(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, AOMYLLEHHbIX K 0bpaLleHnto Ha Bupxxe. MHAEKC OTpaXaeT NpupoCcT CTOMMOCTM NopTdens, COCTOSLLEro U3
10 aKkuui1, Beca KOTOPbLIX B COCTaBe NopTdens B HayaNbHbIi MOMEHT BPEMEHN OANHAKOBbI.

MHAeKC aKkuunii BTOPOro 3LesIoHa — 3T0 MHAMKATOP, KOTOPbI XapakTepusyeT AMHAMUKY LiEH aKUMiA SMUTEHTOB, CO CPEAHWUM W HayasbHbIM
YPOBHEM KanuTanusaumun. B coctaB mHAaekca BxoasT 50 akuui, crneayowmx B pedTUHre Mo kanutanusauuu ¢ ydetoM free-float nocne 6asbl
pacyeTa OCHOBHbIX MHAekcoB — WHaekca MMBB u WUHaekca PTC. MHAEKC paccumMThIBAaeTCs Ha OCHOBE LEH 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 J0SM aKuui, Haxoasuencs B cBoboaHoM obpalleHun (free-float) n aBnsertca 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 BKIOYAIOT LieHHble ByMaru, fonyLlueHHble K TopraM Ha MockoBckoi Bupixe,
oTOOpaHHble MO MOoKa3aTensiM JIMKBUAHOCTM WM KanuTanu3auuM 1 Bedylyx CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WU WMHOM
dbenepanbHOM okpyre. Ha cerogHsilwHWiA AeHb AOCTYNHa WMHdopMaums no uHaekcy Cubupckoro deaepanbHoro 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 IMKBUAHBIE aKLMW KOMMAHWI CPEAHEro M Manoro YPOoBHSI KanuTanusaumm.

Poccuiicknii MHAEKC BOJIAaTU/IbHOCTU — MHAMKATOP CPOYHOMO PbiHKA, KOTOPbIV pacCyMTLIBAETCS HA OCHOBE BONATUSIbHOCTU LIEH OMLMOHOB
Ha cbrouepc Ha UHaekc PTC. Mpu pacyeTe CTOMMOCTM NpuMeHsieTca 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 pacuyeta O6MMraLMOHHLIX WHAEKCOB OCYLLECTBMSETCA TAKKE pacyeT nokasaTenei awopauuu u
JIOXOAHOCTM K MOraLleHuio.

MupukaTopbl craBok PEMO - pacyeTHble MokasaTenu, OTpaXkalolye KOHBIOHKTYPY POCCMICKOro 6MpxxkeBoro pelHka PEMO. Pacuer
nHavkaTopos ctaBku PEMO ocyllecTBnseTcs pasgenbHo ans poiHka PEMO ¢ akumamun v poiHka PEMO ¢ obnvraumnamun. 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 UCMONHEHUS! caenok PEMO, ncnonb3yeMbix A4Sl 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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HacTosiwumii AOKYMeHT 6bin1 NOArOTOBNEH U BbiNyLieH My6aMyYHbIM akuMoHepHbIM 06LecTBoM «MockoBckasi Bupxa MMBB-PTC» (panee — «KomnaHusi»). Ecnm HeT kakoii-nubo
OroBOpKkY 06 MHOM, TO KOMMaHusi cCYMTaeTCsl UCTOUHUKOM BCe MH(OPMaLIMK, U3NOXEHHOW B HACTOsILLEM AOKYMeHTe. [laHHasi uHbopMaums NpesocTaBnsieTcs o COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHEHA 6e3 Kakoro-1mbo yBeaoMeHus!.

[laHHbIVi AOKYMEHT He siBNIsieTCs, He (pOPMUPYET U HE JO/HKEH PacCMaTPUBaTLCS B KAUECTBE MPEASIOKEHNS UM e NPUrIALeHNs A MPOAAXM U y4acTUs B MOAMMUCKE, UK 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 NoflaraTbCs B CBA3M C KaKMM-NMO0 NpeanoXeHneM, AOroBOpoM, 0643aTeNlbCTBOM UM e WHBECTULIMOHHBIM pelleHWeM, CBA3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIeTCS pekoMeHAaLUmMen OTHOCUTENBHO LieHHbIX GyMar KoMMaHuu.

M3noxeHHast B AaHHOM [OKyMeHTe MHbOpMauMs He sBnsnacb NpeAMEeTOM He3aBUCWMMOW MpOBEPKW. B HEM Takxe He COAepXMTCS Kakux-nuMbo 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-nnbo ee aouepHUX o6LecTB unm adduUnMpoBaHHbIX WL MW UX AMPEKTOPOB, COTPYAHUKOB UM pabOTHUKOB, 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
CMO/b30BaHNEM 3TOMO 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, 3asBEHWUSIMW, OTHOCALUMMUCH K HaleMmy (UHAHCOBOMY MOMOXEHWUIO, BU3Hec-cTpaTernun, nnaHamM 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 MOKa3aTenu, AOCTVXKEHUS], CBEPLUEHUS MU Xe MPOU3BOACTBEHHbIE MOKasaTenu, 6yayT CyLEeCTBEHHO OT/IMYaTLCS OT
Tex, KoTopble ChOpPMyNMpOBaHbl UK NOAPa3yMeBalOTCS NOA 3TUMU MPOrHO3HLIMU 3asBNEHUAMU. [JaHHbIe MPOrHO3HbIE 3asBIEHNSI OCHOBaHbI Ha MHOMOYMC/IEHHbIX MPE3yMMLUMAaX
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 HbIHELLIHWE MOoKa3aTenu, AOCTMXKEHNS, CBEPLUEHUS UM XKe NPOU3BOACTBEHHbIE MOKa3aTeNu, KOTOpble MOMyT CYLLECTBEHHO OT/MYaTbCs OT Tex,
KOTOpble CPOPMYMPOBaHbI MM NOAPa3yMEBAIOTCSA STUMU NPOrHO3HLIMK 3asBNEHUAMMN ABNAIOTCA, MOMUMO MHbIX (DaKTOPOB, CleayLme:

*  BOCTIPUSITVE PbIHOYHBIX YC/IYT, MPeAoCTaBsieMblx KoMnaHuel 1 ee Ao4epHUMHM o6LLecTBamu;

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

*  V3MeHeHus B (@) OTEUYECTBEHHOM U MEXAyHapOAHOM 3aKOHOAATENbCTBE M HAIOrOBOM perynnpoBaHun 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCSLMXCS K (DMHAHCOBBIM
pbIHKaM U pbiHKaM 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 PaclUMpPeHHbIe GYHKLMOHAbHbIE BO3MOXHOCTH,
KOTOpble NOMysipHbl CPEAN KIIMEHTOB KOMMaHWM U ee Ao4epHUX 06LLecTB;

*  CNOCOBHOCTb COXPaHSITb MPEeMCTBEHHOCTb NMPOLIECCa BHEAPEHUS 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 OPUCAUKLMSX.

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 yCnoBuaxX uUnu 06CT05IT€I'IbCTBaX, Ha KOTOPbIX OCHOBaHbl 3TW MPOrHO3HbIE
3adaBeHud.
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