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3HayeHue U3MmeHeHue 3a nepuoa, %

Komrmo3urHblie HHAEKCHI

B wmapte 2017r. pOCCMMACKM PbIHOK —aKumi
NMPOAEMOHCTPUPOBAT  OTPULATENbHYIO AMHAMMKY MO
nHaekcy MMBB MockoBckol bupxun. MHaekc MMBB

NHaekc MMBB 1 995,90 -1,96%  -10,61% 6,67% noHM3uncs Ha 1,96% Ao 1 995,90 nyHkToB (2 035,77

WHpekc PTC 1113,76 1,30% -3,35%  27,11% NYHKTOB Ha 28 cespana 2017r.), Aonnaposbiit MHAEKC

MHaeKc rony6bix PTC Bblpoc Ha 1,30% po 1 113,76 nyHkToB (1 099,46

oo 12953,76  -2,03% -12,10%  470%  nywiros Ha 28 despans 2017r.).

WNHpekc BTOpOro 6 084,79 -0,82% -0,05% 62,11% Kypc Aonnapa CLLUA no oTHoweHuno K pybnio 3a

SLUENIOHa npoLleawnin Mecay ynan Ha 2,69%.

UHpekc 0KOrO

oo PO 142269  -1,93% -1043%  7,65% Ha hOHAOBOM PbiHKE HABMIOAANOCH MOHIDKEHHE
BOMIATUIbHOCTU: POCCUIACKMI WMHAEKC BOMATUIBHOCTU

L L S noHusmnca Ha 12,36% po 23,97 nyHkTta (27,35 nyHkTa

HedbTb 1 ras 492922 -318% -1338%  -169% 258 hespans 2017.).

DneKTpoaHepreTnka 1 905,64 -2,40% -3,96% 64,69%

. B npoweawemM Mecsile BCE K/OYEBble CEKTOpbI
MoTpebuTensCKuii 6 198,16 -5,02% -8,60%  -6,25%  OSKOHOMWKM,  NpEACTABNEHHblE  Ha  POCCUIACKOM
SEIo (OHAOBOM  pblHKE,  MOKasanu  OTPULATENbHYIO
TenekoMMyHUKaLMK 1 810,66 -1,24% 3,23% 0,63% AMHaMUKy. JInaepoM mageHus cTan noTpebuTenbeKuii
MalumHocTpoeHne 1717,81 -2,24% 4,18% 16,64% CEKTOp:  MOHWXEHWE NO  OTpacnesoMy  MHAEKCY

0,
DUHAHC! 7 672,80 -2,08% -8,09% 15,82% coctaBuno 5,02%. Takxke cyllecTBeHHoe _CHWKeHue
NpOAEMOHCTPUPOBaIU HedTerasoBbIi "
Xummnsa n HerTeXVlMVlSI 14 237,27 '0,640/0 '1,290/0 1,400/0 3neKTp03HepreTVNeCKV|l7| CEKTOopbl — NHaekc HerTVl "n
MeTannbl n Aobblya 5 285,06 -1,45% -4,55%  25,73% rasa ynan Ha 3,18%, a MHOeKC 3NeKTpO3HepreTUKu
Tparcriopt 195417  -0,04%  4,05%  89,39%  "OTepAn B sece 2,40%.

Temarnyeckmne nHAEKCHI

WHoekc ronybbix ¢uwek ynan Ha 2,03% po
12 953,76 nyHktoB (13 222,07 nyHkTOB Ha 28

- 0, - 0, 0,
MMBbB 10 4 365,59 1,94% 11,25% 4,75% cbespanst 2017r.).
MNHaekc BoNaTuiIbHOCTH 23,97 -12,36% -9,44%  -30,30%
MHgekc BToporo swenoHa ynan Ha 0,82% po
WHpexkc MMBB 416,61 1,64% 7.67% 8,68% 6 084,79 nynkros (6 134,85 nyHkTOB Ha 28 cheBpans
WHHoBauuK 2017r.). WHOeKC WMpOKOro pblHKA MOTepsin B Bece
Whpekc MMBB Cubups 838,57  -1,42%  -1,30% 42,30% 193% w coctaun 1 422,69 nynktos (1 450,71
. nyHKTOB Ha 28 deBpans 2017r.).
NHaekc cpeaHen
n Manow 1 781,02 -2,95% -6,68% 36,49%
KanuTanusaumm
Kypc gonnapa (L{b PP,
RUB / USD 56,38 -2,69% -6,46%  -16,61%
K/THFOYEBBLIE CEKTOPbI KOMIMO3UTHBIE VHAEKCDI
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BnusiHne akuui Ha uHaekcol, %
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0,0% 0,3% 0,6% 0,9%

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

VIHneKc MMBB

+0,61%

Nuaexc PTC +2,14%

-2,57%
-0,84%

0

BmsaHne UToroesoe
Ha MHﬂeKC u3MeHeHuu BnAmsiHme, %

-1,96%
+1,30%

B mapte 2017r. pOCCMIACKMIA  PbIHOK  aKuUMi
NPOAEMOHCTPUPOBAN OTPULLATENBHYIO ANHAMUKY MO MHAEKCY
MMBBE MockoBckol bupxu. MHaekc MMBB nOHWM3WNACS Ha
1,96% po 1 995,90 nyHkToB (2 035,77 nyHKTOB Ha 28
deBpana 2017r.), ponnaposblt MHaekc PTC BblpoC Ha
1,30% po 1 113,76 nyHktoB (1 099,46 nyHKTOB Ha 28
deBpans 2017r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamnca Ha 6,67% Bbiwe 3akpbiTus rof Hasaa (1 871,15
nyHKTOB Ha 31 mapta 2016r.), UHaekc PTC 6bin Ha 27,11%
BbILLE aAHANOTMYHOIO MoKaslaTenss roa Hasag (876,20
NyHKTOB Ha 31 mapTa 2016r.).

MoBbiweHne WHaekca PTC B npowegweMm Mecsue
COMNPOBOXAANIOCh MOHMKEHWMEM BOMATUSILHOCTU: POCCUIACKMI
nHAekc BonatunbHocT RVI noHmsuncs Ha 12,36%.

O6beM TOpProB UeHHbIMM 6yMaramu, BKIHOYEHHLIMU B
basy pacueta uMHAOEKCOB MOCKOBCKOM BupXu, cocTaBun
722,28 mnpa. pyb., a KanuTanusaums akuuii, BXOASLMX B
COCTaB MHAEKCOB, HAa KOHeL Mecsiua coctasuna 29 760,18
mnpa. pyb6.

Mo uToram Mecsua 35 13 52 akuuid, BXOASLWMX B CTapyto
n Hosyto Basy pacueta WMHaekca MMBB, okaszanu Ha ero
OVWHaMUKy oTpuuaTenbHoe Bo3genctene (-2,57%), 17
LeHHbIX 6ymar nosavsinu nonoxutensHo (+0,61%).

Hanbonblwnii Bknag B nageHue WHpekca MMBB no
utoram Mecsiua BHECM LeHHble bHymarn HedTerasoBoro
(-1,72%) n meTannyprudeckoro cektopa (-0,25%).

Haunbonbluee HeratuBHOe BnusHME Ha WMHaekc MMBB
0Ka3ano MOHMXEHME UeH Ha 06blkHOBeHHble akuum MAO
"asnpoM" (-0,64%), MAO "NIYKOWN" (-0,42%) u MAO
"HOBATIK" (-0,42%). Haubonbluee NO3UTMBHOE BUSIHUE
Ha WHpekc MMBB oOka3ano MoBbllLEHME LEH Ha
06blkHOBeHHble akuun AO Cb6epbank (+0,34%) mn MAO
"Maruut" (+0,09%).

Havbonblwee nosutueHoe BavsHve Ha WHpekc PTC
0OKasasio MoBbILIEHNE LEH Ha O6bIKHOBEHHble akumm [MAO
CbepbaHk (+0,82%), MAO "Marnut" (+0,27%). U NAO
"TatHedTs" um. B.A. WawwnHa (+0,14%). Hamnbonbliee
HeraTuBHOe BnusiHMe Ha MHaekc PTC okaszano MoHWKeHune
LueH Ha obbikHoBeHHble akumn HOBATIK" (-0,22%) v MAO
"lasnpom" (-0,17%).

Ha HedTerasosbii cektop npuxoautca  47,39%
CyMMapHOW KanuTanusaumm WHoekca MMBB.  Cpeawn
OCTasbHbIX OTpac/eln BblAensoTcs GrHaHChI (BEC B MHAEKCE
21,77%) v metannyprus (13,11%).
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NHpexc rosybpix ¢prwiex
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110 aKLMSIM U3 COCTaBa MHAEKCa ros1y6bix uLLeK

BnusaHue akuui Ha UHA ekc
rony6bix cpuuek, %

SBER
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MTSS
ROSN
MOEX
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LKOH
GAZP
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B MapTe NHpekc rony6bix uek
NpOAEMOHCTPUPOBAs OTpULLATENBHYIO AMHAMUKY.

WHpekc rony6bix duwek noHmsunca Ha 2,03% po
12 953,76 nyHkToB (13 222,07 nyHKTOB Ha 28 deBpans
2017r.). Mo cocTosHuO Ha KoHel Mecaua WHaekc
ronybeix duwek 6611 Ha 4,70% Bbie CBOEro 3aKpbITUSI
roa Hasapg (12 372,70 nyHkToB Ha 31 mapTta 2016r.).

Mo ntoram Mecaua 10 ueHHbIX 6ymar, BXoAsLWMX B
ba3y pacueta MHaekca ronybbix duiiek, okasanu Ha ero
AVHaMUKY oTpuuaTenbHoe Bo3gelicteue (-2,64%), 6
aKuuiA noBAnanmn nonoxutensHo (+0,61%).

Hanbonblwee HeraTMBHOE BAMSHME Ha AMHAMUKY
NHpekca MMBB ronybbix duwek okasanm 06bIKHOBEHHbIE
akumm MAO  '"Tasnpom" (-0,76%), MAO "JIYKOWN"
(-0,50%) n MAO "HOBAT3K" (-0,50%).

Hanbonee nosutmeHO Ha AvHamuke WHpekca MMBB
ronybbix  dueKk  OTpasuioCb  MOBbIWEHWE  LieH
06bIKHOBEHHbIX akuui MAO CbepbaHk (+0,41%) n MNAO
"Maruut" (4+0,10%).

Ha HedTerazoBbit cektop npuxoantcs 56,06%
CYMMapHOM KanuTanu3auuuM MuHAeKca ronybbix duLlek.
Cpean ocTanbHbIX OTpacnei BbIAENAIOTCS (UHAHCOBbIN
(Bec B nHAekce 23,50%) n mMetannyprudeckuin (10,24%)
CEKTOpbl.

Bec B

HanmeHoBaHue e

rony6bix

thmwex
SBER C6epbaHk Poccun, ao 17,48% 14,60%
GAZP [asnpom, ao 17,47% 14,59%
LKOH  JIYKOWS, ao 14,63%  12,22%
NVTK HOBAT3K, ao 7,25% 6,05%
MGNT MarnuT, ao 6,92% 5,78%
GMKN z)llK Hopunbckuin Hukenb, 5,85% 4,88%
ROSN PocHedTb, ao 4,73% 3,95%
VTBR baHk BTB, ao 4,20% 3,51%
TRNFP  AK TpaHcHedTb, an 3,38% 2,82%
SNGS CypryTtHedTeras, ao 3,30% 2,76%
MTSS MTC, ao 3,28% 2,74%

TaTHedTb

TATN YIM.B. Lclb \lawmHa, ao 3,04% 2,54%
ALRS AJTPOCA, ao 2,86% 2,39%
SNGSP  CyprytHedTeras, an 2,27% 1,90%
MOEX MockoBckasi Bupxa, ao 1,82% 1,52%
CHMF CeBepcrasnb, ao 1,53% 1,28%

[ 10000%] 8352%
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”HﬂeI(CbI LUNPOKOro pbiIHKa M BTOpPOro 3L€eJI0Ha
MHA eKC BTOPOro 31enoHa MHA eKC LLMPOKOT O PbIHKA B mMapte MHaekc BToporo swesnoHa ynan Ha 0,82% no
1470 6 084,79 nyHkTOoB (6 134,85 nNyHKTOB Ha 28 deBpans
2017r.). HaeKkc WwmpoKkoro peiHka notepsn B Bece 1,93% u
- 1460 coctaBun 1 422,69 nyHktoB (1 450,71 nyHKTOB Ha 28
L 1450 despans 2017r.).

6 280
6210
6 140

6 070 - 1440 Mo cocTosiHMIO Ha KoHeu Mecdua WHAaekc BTOpOro

L 1430 OlWenoHa 6bin Ha 62,11% Bbllle CBOEro 3aKpbiTUsi roA Hasaa

(3 753,61 nyHkToB Ha 31 MapTa 2016r.). MHAEKC WMpPOKOro
r 1420 puiHka 6bIn Ha 7,65% Bbllle CBOErO 3aKpbLITUS rof Has3aj
- 1410 (1321,62 nyHkToB Ha 31 mMapTa 2016r.).
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Mo ntoram Mecsiua 30 u3 54 UeHHbIX byMar, BXOASILLMX B
CTapyto u Hosyto basy pacyeta MHaekca BTOPOro 3LIENOHa,
OKasanu Ha ero AMHaMWKYy OTpuuaTeNbHoe BO3AencTeue
(-4,36%), 24 akumn NOBANSANN NONOXMTENbLHO (+3,54%).

Hanbonee HeraTvBHO Ha AuHamMuke MHAekca BTOPOro
3WenoHa OTpaswock MafeHWe LeH OObIKHOBEHHbIX aKLMii
MAO "4L3" (-0,63%) 1 MAO "Pacnaackas (-0,61%).

NS0 sRN898833838282339 Hanbonee HeraTMBHOE BAMSHWME Ha AMHAMUKY MHAaekca
S8 NS IR ENS S ARSI A lUMpOKOro  phiHka okasanu 06bll(H('?BeHHble akuum  NAO
* 110 aKUMaM M3 COCTaBa MHAEKCA LUMPOKOro PbIHKA lrasnpom" (-0,64%) 1 MAO "JTYKOWUT" (-0,41%).
BnvsiHve akuwi Ha MHA eKC BTOpPOro awwenoHa, % HambonbwwiA Bknag B nageHue WHaekca BTOpOro
| | | JllenoHa Mo wuToraM Mecsiua BHECAM LeHHble 6ymaru
1 1 1
KzOS ! ! ! mMeTannos un fobblun (-1,45%) n TpaHcnopta (-0,30%)
QWL | | |
NKNC ! ! ! ! Ha anekTpoaHepreTuky npuxoamtcs 33,99% cymMmapHoW
| | | | | KanuTanusauum WHaekca  BToporo  3wenoHa. Cpeau
BSPB | | | | | OCTaNbHbIX OTpacnelt BbiAENSIOTCS MeTanbl 1 Aobblua (Bec B
1 1 1
NKNCP i ! ! ! nHaekce 14,01%) n xummyeckoe npomssoacTso (11,10%).
1 1 1 1
RASP | | | |
1 1 1 1
CHZN : : : : BnusHue m Bec CEKTOpOB B Bec
Bnuanve VHaekce BTOPOro 3lesioHa @
-09% -0,6% -03% 00% 03% 06% 09% 12% 15% 2%
BnunsHue akumi Ha MHA eKC LLIMPOKOTro pbiHKa, %o
, , 33,99%
SBER i 1% 5,09%
1
MGNT |
: 2,08% 6,32% 10,25%
TRNFP ! o —O—O
1
GMKN ! 0,88% ‘
! 10,21%
! 4,96% !
1 _10/ U
NVTK : ° 14,01%
LKOH |
1
GAZP | -2%
1
-0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4% g , g .-
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H3meHeHne YeHbl 3a WUToroBsoe
Mec;m BansiHne, %

MHAeKC BTOPOro 3wesioHa e Jci-Y: L) -4,36% -0,82%
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HosiroBo# ppIHOK
ArpervpoBaHHbIi  MHAEKC  obnuraumi

BEEE T IR RUABITR,  paccTanbiii 1m0 MeToRuKe
31.03.2017 | 31.03.2017 mm CO('ZI;;)KYI'IHOI'O AOX0Aa W BK/IIOYAIOWMIA B cebs
4

KopropaTuBHble, cybdeaepanbHble U
Komno3nTrbiIi nHAEKc obamraymni pnop ! Y Cb Acp

MyHMUMNanbHble obnuraumm, 3a desBpanb
RUABITR 156,07 8,32 2,00% 3,24% 9,60% BbIPOC Ha 2,00%
, .

HHAeKcel rocyaapcTBeHHbIX 06/IMraymi
RGBITR 427,61 8,15 2,17% 3,39% 13,46% VHOEKC —rOCYAapCTBEHHbIX  OBMMraLmii
RUGBITR3Y 393,64 8,46 0,94% 1,79% 743%  Poccum RGBITR Bbipoc 3a nmpolleawmin mecsu
RUGBITR5Y 394,04 8,07 2,09% 2,74% 8,07% Ha 2,17% w coctasun 427,61 nyHkTOB. lpun
RUGBITR5+ 414,21 8,03 2,93% 4,75% 12,12% 3TOM  CpefHeB3BELleHHas  AOXOAHOCTb K
UHZEKCoI KOPIOPaTHBHBIX OGANr LM noraileHuio obnurauuii, Bxoaawmx B 6Hasy
MICEXCBITR 325,88 9,52 1,07% 3,02% 10,60% galc;i'ra ﬂ:ﬂ%'éca' COETaB:”a HaeKOHe” Mic;";a
. MBoNbLIMIN POCT Cpeau WHAEKCOB
MICEXCBITR3Y 319,10 9,34 0,82% 2,60% 9,65% 1270 P pea A
. o 13,069 roCcyapCTBEHHbIX 6yMar, CerMeHTUPOBAHHbIX
MICEXCBITR5Y 385,50 9,76 1,29% 3,61% 06% o nropaLnm, nokazan RGBITR5+,
BK/lOYaolWmM B ceba OD3 ¢ alopaumen ot 5
RUCBITRBBB 337,51 9,65 0,88% 2,41% 11,62% net. Ero pocT 3a Mecsu coctaBun 2,93%.
RUCBITRBBB3Y 327,78 9,22 0,90% 2,25% 10,59%
RUCBITRBBB5Y 412,79 10,27 0,85% 2,53% 12,87% WHpekc cybdenepanbHbIx "
RUCBITRBBB3+ 409,48 1027  0,85%  2,53%  12,87% MyHWUMNanbHbIX obnuraumii MICEXMBITR 3a
npoweawmnin Mecau Bblpoc Ha 0,91% wu
RUCBITRBB 327,45 897 137%  3,49%  11,70% COCTaBun 225,31 nyHkTa. Ha”sonbgm” poct
RUCBITRBB3Y 328,32 847  1,07%  2,88%  1225% _PoAd VIHAGKCOB MyRMLMNANbHbIX obnvraun,
RUCBITRBB3+ 380,57 9,38 1,63% 4,49% 10,11% CerMEHTMPOBAHHEIX o AlopaLimm /
1 / 19270 11970 12270 KpeaWTHOMY  KauyecTBy, MoKaszan  WHAEKC
RUMBITRBBB3+, Bkodawowmi B  cebs
RUCBITRB 298,48 9,99 1,84% 4,43% -3,78% obnurauMn C Aopaumein ot 3X NeT U
RUCBITRB3Y 301,53 9,99 1,85% 4,45% -3,77% KpPeauTHbIM penTuHrom ot BBB- o BBB+. Ero
UHAeKcbI MyHNUNNIABHBIX 06IMraymii pocT 3a MapT coctasun 1,21%.
MICEXMBITR 225,31 9,19 0,91% 1,17% 10,03%
RUMBITR3Y 254,32 9,19 1,05% 1,87% 12,16% B cekTope KOPMOpaTUBHBIX obnurauwit
RUMBITRBBB 250,36 898  1,09%  1,46%  12,59% VHAGKC, pacchTaHHl\l:IIIvé:EXCnBC;TR METOAMKE
RUMBITRBBB3Y 240,60 9,03  099%  1,03%  1044% _CCoKYMHOTO foxoda, BbIPOC Ha
o 1 049 13999 1,07/% wn coctrasun 325,88  nyHKTOB.
RUMBITREBE3 + 259,20 8,93 1,21% 270 2270 CpeaHeB3BeLleHHas JOXOHOCTb K MOralleHuto
RUMBITRBB3Y 264,39 9,29 1,06% 2,17% 12,76% wmecsua 9,65%, CNpaa K AOXOAHOCTWU MHAeKCa
OuHaMuka obnuraymnoHHbix nHgexkcos u MHugekca MMBB roc. 6ymar RGBITR — 150 6a3ncHbIX NYHKTOB.
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MOCKOBCKA#A
BUPXA

POHAOBbIE MHAEKChHI
Mapt 2017 r.

HosiroBo# pbIHOK

JAWHaM1Ka MHAEKCOB KOPNopaTUEHLIX 06nuraumii,
CerMeHTUPOBaHHbIX MO KPeAUTHOMY Ka4yecTBY

102,50% -
102,00%
101,50%
101,00%
100,50%
100,00%

99,50%

99,00%

—RUCBITRBBB

— RUCBITRBB

AuHaMuka 0BAUraMOHHBbIX UHAEKCOB C mopal.meii

NHpekc KopropatuBHblX  6ymar BbICOKOrO
KkpeauTHoro  kadvectea RUCBITRBBB  Bblpoc  3a
npoweawmin Mecau Ha 0,88%. WHAeKC KOpropaTuBHbIX
6ymar cektopa BB (RUCBITRBB) npubasun 1,37%.

Hanbonbluylo cpeaHeB3BELIEHHYIO AOXOAHOCTb K
norawenuio/opepte no cocrtosHMio Ha 31.03.2017
NpPOAEeMOHCTPUpOBas MHAOEKC RUCBITRB, OHa
coctasuna 9,99%.

ﬂl‘lHaMI‘II(a HUHOEKCOB aKTUEOB
NeHCUOHHbIX HAKOMNNeHWH
103,00% [ ---------=======mm====mmssssseseeesssssoooooeeeooooo
102,00%
101,00%
100,00%

99,00%

1-3ropa
102,50% -
98,00%
102,00% -
101’500’6 e ______ 97f000’6
101,00%
100,50%
100,00%
00 500 - KoHcepBaTuBHas CTpaTerns BNOXEHUS CPeacTB
! MO MHAEKCAM MEHCUOHHBIX HaKomeHui obecneyunna 6bl
99,00% - oeeoooooooooooooooo-ooooooooooo- . pocT Ha ypoBHe 0,92% 33 Mecsu. ArpeccuBHast
08 50% . CcTpaTerus nokazana poct Ha 0,20% 3a mMecau.
' D000 00N 0en 0099  COanaHCMPOBAaHHbIN MHAEKC NEHCMOHHBIX HAKOMIEHW
50885320 ITRENRISNNALSAEN  BbpocHa0,62%.
MICEXCBITR3Y RUCBITRBBB3Y AWHaMuKa MHAUKaTOpOB cTasoKk PEMNO
——— RUCBITRBB3Y RUCBITRB3Y osepHaiiT
10,40
e
10,20
pran_| ron [
”HHEKCbI adKTHBOB NEHCHOHHbIX HaKOINJ/1IEHHUHN 10.00
KoHcepBaTuBHbIif 2110,72 0,92% 2,62% 10,58% 9’93
C6anaHcvpoBaHHbIl 1873,31 0,62% 0,27% 10,39% 9,80
ArpeccuBHbIi 1644,64 0,20% -2,67% 10,09% 9,70 -------m--mmm oo
9,60 T T T T T T T T T T T T T T T T T T T 1
| 3nauenue |  W3meHenme 3a nepuop, 6.n. 86888888888886888888
VHAMIETOP [ 31.03.2017 | Mecnu | Keapran | rom | SCE8BEAARARRRANNARAS
Hranxaropsi craBok PEIO c LK MOEXREPO MOEXREPOEQ
mggiiggE ig’ii 2 24 -104 WHonkatop ctaBkm PEMO  MOEXREPO 3a
! -10 3 -109 npowieawmin mMecay namennncs ¢ 10,17% go 10,15%
MOEXREPOEQ 10,36 4 -26 98 (cHukeHMe Ha 2 6asnCHbIX NyHKTa). MHAMKATOp CTaBKM
MOEXREPOEQE 10,16 -9 2 126 PEMO ¢ UK no akuusm MOEXREPOEQ coctasun

10,36%.
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TOpros

Hanbonee

Npon3BOAHbLIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 2 668,35 mnpa. pyéned wam 22,44 MIH.

JIMKBUAHbIX

CPOYHbIX

®dbrouepc Ha MHaekc MMBB

L 1,5

0,0

KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbeM TOproB MO 3TOMy KOHTPaKTy B
npoLunioM mMecsiue coctaesmn 2 092,85 mnpa. pyénein nnu

Obloyepcbl Ha WHaekc PTC B npowsnoMm Mecsue
Toproeanuce B 63kBopaaummn. MHaekc PTC 3a 310 BpeMsi
npu 3TOM WIOHbCKME W
ceHTabpbckne dblovepcbl nogopoxanu Ha 1,44% un Ha
16 mMapta npouv3oLwsno
NCMOSIHEHNE MapTOBCKMX KOHTpakToB Ha WMHaekc PTC.
LleHa ncnonHeHns coctasuna 108 735 nyHKTOB.
OTKPbITBIX ~ NO3WUMIA B
KOHTpakTax no ¢btoyepcam Ha MHaekc PTC 3a mecay

(bloYepCHbIM  KOHTPaKTOM  Ha
MHaekc MMBB coctaeun B npoweawem mecsaue 105,35
KOHTPAKTOB. 3a
mMecsl 6bil0  OTMEYEHO  yMeHblueHue
0b6beMa OTKpbITbIX NO3WUMI B KOHTpaKTax no dbrovepcy

MOCKOBCKA#A
) s ®OH/I0BbIE MHAEKCHI
Mapt 2017 r.
lIpon3BogHbIe Ha MHAEKCHI
MHaekc PTC Basuchb! B mapte obbem
1 140 -
1120 - KOHTPaKTOB.
1100 - OgHnM  u3
1 080 -
1060 1 16,45 MNH. KOHTPaKTOB.
1040
(ool oo I o0 T 0.0 I 0.0 B 0.0 I 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 B 0.0 BN 0.0 BN 9.0 BN 9.0 BN 9.0 ]
ooogogoQooeQooggoeooee9aQQ9
AN MUONOOTOMITLMLONOATANMNMSTNOOOO -
COO0O0O0CO A HmHerdrdNANNNNNCNN®OM npmﬁaBym B Bece 1[300/0,
m=$== RTSI == Bbazuc RIM7, nyHKTOB basuc RIU7, nyHKTOB
1,07%  COOTBETCTBEHHO.
®dbloyepc Ha UHaekc PTC
150 - o
CyMMapHbIn ~ 06beM
120 A
90 - BblpoC Ha 11,51%.
60 1 O6beM  TOpros
30 A
o+—r—r—7—""—"T""T""T""""T"TTTTT T T T mnpa. pyébnen wam 515,02  ThiC.
8833883833838383838383333383 MpoLIeAWNiA
AN MUONIODOMNMTINMUONO-TANMTNOOOO
OO0 000 O " " """ AN NN ANANANANANOM
0,
0O6beM Topros, Mpa.py6. == 06beM OTKP.No3nuuii, MpAa.pyo. Ha Vinaexkc MMBB Ha 8,42%.

O6bvemM TOproB onuuMoHamm Ha WHaekc PTC
COCTaBWN B MpoLusioM Mecsiue 438,47 mnpa. pyénein unm
3,92 MAH. KOHTpakToB. O6bEM OTKPLITHIX MO3ULMI MO
COCTOSIHMIO Ha KOHel, Mecsiua coctasun 162,11 mnpa.
pyénei mnu 1,55 MnH. KoHTpakToB. Mpu 3TOM Ha AoNto
onuuoHoB  nNyT  npuxoaunocb  44,10%  OTKpLITOro
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKpPbLITbIN
WHTepeC no onuuMoHaM Konn 6bll cocpeaoToveH Ha
cTpaiike 125 000, MakcuMyM MO OMUMOHaAM NyT 6bin
OTMeueH Ha cTpaiike 85 000.

3a npolweawnid Mecsl,  YMeHblueHne obbema
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
NHaekc PTC cocraenno 18,62%.

O6bem Topros,

MApA.pys.
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OTKpbITblE NO3ULMKN B KBapTasibHbIX
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i POHAOBbIE MHAEKChHI
Mapt 2017 r.

UHpekcbl MockoBCKoOi Bupxun — KiloueBble MHANKATOPbI OPraHN30BaHHOIO pbiHKa LEHHbIX ByMar 1 NpoM3BOAHBLIX MHCTPYMEHTOB Poccum.
MHaekcbl MockoBcKkol Bupxiun cooTBeTcTBYIOT NpuHUMnam I0SCO, koTopble 6blin pekoMeHAoBaHbl MexayHapoAHOW opraHv3aumen 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 pybnisix Poccuiickoit depepaumm, a pacyeT UHaekca PTC - Ha OCHOBE LieH aKLMiA, BblpaXXeHHbIX B gonnapax CLUA.

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

MICEX O&G (RTSo0g) — MHAEKC aKUMi KOMMaHWUi HedTeraszoBomn 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 akuuiAi KOMMaHUiA MalLMHOCTPOUTENbHOM OTpaciu

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 HedbTEXMMUYECKOWN OTPac/u

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 <UCTOPUSI» 3HAYEHMUI 0TpacneBbiX MHAeKcoB MMBB, a «BantoTHON UCTOPUKN» — «UCTOPKSI» OTpacneBbix MHaekcoB 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-Tn 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 NMMKBUAHBIX aKLMIM, AOMYLLEHHbIX K 0BpalleHnto Ha Bupxxe. MHAEKC OTpaXkaeT NpuMpoCT 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 LEH aKUMA SMUTEHTOB, CO CPEAHWUM M 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 paccuMThIBAaeTCS HAa OCHOBE LEH akuMid, BbIPaXXEHHbIX B py6nsix
Poccuitckoi degepauum n B gonnapax CLLUA.

MHOeKC akuuMii LUMPOKOro pblHKa - uHAMKaTop, Bkmodawowmi TOM 100 ueHHbIX 6yMar, OTOBpaHHbIX Ha OCHOBaHUKM KpuUTEpUEB
JIMKBUAHOCTW, KanuTanusauum v J0SM aKuui, Haxoasuencs B cBoboaHoM obpalueHun (free-float) n aBnseTtca ocHoBol Ans ¢hopMMpOBaHUs
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 KaXaoro oTpaciieBoro 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 GyMaru, fonyLlueHHble K TopraM Ha MockoBckoi Bupike,
oTOOpaHHble MO MOoKa3aTensiM JIMKBUAHOCTM WM KanuTanu3auuM 1 Bedylyx CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WU WMHOM
dbenepanbHOM okpyre. Ha cerogHsilHWiA AeHb AOCTYNHa WHGopMauus no mHaekcy 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 BXOAST NMKBUAHBIE aKLMW KOMMAHWIM CPEAHEro M Manoro YpoBHSI KanuTanmnsaumm.

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 KauecTBy 06/Mraumii, BKOYEHHbIX B 6a3bl pacueta. O6/UraLmMoHHbIE MHAEKCHI PACCHUTLIBAKOTCS OAHOBPEMEHHO MO METOAMKAM
«total return» u «clean price». [ng 6a3 pacuyeta O6MMraLMOHHLIX WHAEKCOB OCYLLECTBMSETCS TAKKE pacyeT nokasaTenei awopauuu u
JIOXOAHOCTM K MOraLleHuio.

MHuaukaTopbl crtaBok PEMO - pacyeTHble MokasaTenu, OTpaXalolme KOHBIOHKTYPY POCCUMIMCKOro 6upxeBoro pbiHka PEMO. Pacuer
nHavkaTopos ctaBku PEMO ocyllecTBnseTcs pasgenbHo Ans pbiHka PEMO ¢ akumamun v peiHka PEMO ¢ obnvraumnamun. B pacyeT npuHMMaloTcs
COENKM, COBeplIaeMble C aKUMsMK, BKIIOYEHHbIMM B 6a3y pacdeta WHaekca MMBB, a Takke caenku C ob6nvraumsiMu, BKTHOYEHHbIMU B
nombapaHbIvi cnvcok baHka Poccun. B 3aBMCMMOCTM OT CPOKOB UCMOMHEHUSI caenok PEMO, ncnonb3yeMbix A4St pacyeTa, MHAUKATOPbI 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 W BbiMyLieH My6aMYHbIM akUMOoHEpPHbIM 06LwecTBOM «MockoBckasi Bupxa MMBB-PTC» (panee — «KomnaHusi»). Ecnm HeT kakoii-nubo
OroBOpKkY 06 MHOM, TO KOMMaHusi cYMTaeTCsl UCTOUHUKOM BCe MH(OPMaLIMK, U3NOXEHHOW B HACTOsILLEM AOKYMeHTe. [laHHas MHbopMauus NpesocTaBnsieTcsl Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHEHA 6e3 Kakoro-1mbo yBeaoMeHus!.

[laHHbIVi AOKYMEHT He siBNIsieTCsl, He (pOPMUPYET U HE JO/HKEH PacCMaTPUBaTLCS B KAUECTBE MPEASIOKEHNS MW e NPUrIALEeHNs 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 NosaraTbCs B CBA3W C KaKMM-NMO0 NpeanoXeHneM, [OroBopoM, 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 COAEpPXUTCS Kakux-nnMbo 3aBepeHwid Unn rapaHTwid,
chopMynMpoBaHHbIX MW NOAPa3yMeBaeMblX U HUKTO He [I0/DKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb UM MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXKEHHOTO 3AeCb. HWKTO 13
KoMnaHuu mnu kakmx-nnbo ee fouepHUX o6LecTB unm addUIMpoBaHHbIX MWL MW UX AUPEKTOPOB, COTPYAHWUKOB UM pabOTHUKOB, KOHCYNbTAHTOB MM UX 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/b30BaHNEM 3TOFO IOKYMEHTa UM MHBIM 06Pa3oM BO3HMKLLEN U3 HEro.

[laHHbI JOKYMEHT COAEPXKMT NPOrHO3HbIE 3asBfieHNs. Bce BKIIOUEHHbIE B HACTOSLLUMIA AOKYMEHT 3asiBNIeHMs], 338 UCKOYEHWEM 3asiBNeHUn 06 UCTopuyeckux dakTax, BKovas,
HO, He OrpaHWuMBasCb, 3asBEHNSIMU, OTHOCALUMMMUCA K HaleMmy (UHAHCOBOMY 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 MOTyT CTaTb MPUUMHOW TOTO, YTO HALUM HbIHELHWE MOKa3aTesnu, AOCTVXKEHWS], CBEPLUEHUSI UIN e MPOU3BOACTBEHHbIE MoKasaTenu, 6yayT CyLWEeCTBEHHO OT/INYaTLCS OT
Tex, KoTopble ChOpMyNMpOBaHbl UK MOAPa3yMeBalOTCS NOA 3TUMU MPOrHO3HLIMU 3asBNeHUAMU. [JaHHble MPOrHO3HbIE 3asBNIEHNS OCHOBaHbI Ha MHOMOYMCIEHHbIX MPe3yMnumMax
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 HbIHELIHWE MOoKa3aTenu, AOCTMXKEHNS, CBEPLLEHUS UK e NPOU3BOACTBEHHbIE MOKa3aTeNu, KOTOpble MOMYT CYLLIECTBEHHO OT/MYaTbCs OT TeX,
KOTOpble CPOPMYMPOBaHbI MM NOAPa3yMEBAIOTCSA STUMU NPOrHO3HLIMK 3asBNEHUAMMN ABNAIOTCA, MOMUMO MHbIX (DaKTOPOB, CleayLme:

*  BOCTIPUSITVE PbIHOYHBIX YC/IYT, MPeAoCTaBsieMblx KoMnaHuel 1 ee Ao4epHUMM obLuecTBamm;

. 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 perynupoBaHun 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCSLWMXCS 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 PaclUMpeHHble GYHKLUMOHAbHbIE BO3MOXHOCTH,
KOTOpble NOMysipHbl CPEAN KIIMEHTOB KOMMaHWM U ee Ao4epHUX 06LLecTB;

*  CNOCOBHOCTb COXPaHSITb MPEeMCTBEHHOCTb NPOLIECCa BHEAPEHUST HOBBIX KOHKYPEHTHBIX MPOAYKTOB U YC/YT, PaBHO KaK W NOAAEPXXKa KOHKYPEHTOCNIOCO6HOCTH;
+  CNOCOBHOCTb NPUBNEKATL HOBLIX KIIMEHTOB HA OTEYECTBEHHbIN PHIHOK M B 3apYBEXHbIX IOPUCANKLMSIX;

. CnocobHOCTb yBennymneaTb npeanoXeHne npoaykuun B 3apy6e>|<Hb|x ropucamkumax.

MporHo3Hble 3asBeHUs AenatloTCsa TONbKO Ha AaTy HAcTOALEro AOKYMEHTa, U Mbl TOYHO OTPULA@EM Hanuuue NtobbIX 06513aTENLCTB N0 0OHOBNEH MO UK nepecMoTpy NPOrHO3HbIX
3asBMIEHMIT B HACTOSLLEM LOOKYMEHTE B CBA3M C U3MEHEHWUAMWU Halunx O)I(M,U,aHIAVI, Wnn nepeMeH B YCNoBuaxX Unu 06CT09|TeﬂbCTBaX, Ha KOTOPbIX OCHOBaHbl 3TW MPOrHO3HbIE
3adaBeHud.
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