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%

NHpekc MMBB 1 642,97 -5,20% -0,70% 16,43%
MHpekc PTC 789,73 -5,26%  -1598%  -29,72%
g:ﬁfg: ronybeix 1090620  -5,92%  -1,71%  15,05%
g';ﬁe‘ﬁgﬁlampm 3346,74  -4,64%  -035%  17,63%
E':ﬂﬁ:c Lunpokoro 1160,01  -521%  -0,72%  16,41%
HedTb 1 ras 4 321,51 -5,53% 0,22% 25,50%
DneKTpo3HepreTnka 900,53 -1,84% -6,18% -3,05%
C”:;T%e:"”e”bc"““ 636567 -078%  545%  2,97%
TenekoMMyHuKaumm 1 652,01 -3,31% -7,92%  -21,05%
MalumHocTpoeHue 1 523,42 5,32% 0,65% 18,92%
DurHaHCHI 5 444,04 -0,05% -0,38% 50,15%
XuMns n HedpTeEXMMUS 12 547,10 -1,81% 31,19% 91,50%
MeTannbl 1 fobblva 4 001,34 -5,40% 7,17% 52,65%
TpaHcnopT 638,03 -11,45% -1,40% -19,31%
MMBB 10 3 716,04 -3,57% -0,85% 19,46%
MNHaekc BONaTUIbHOCTM 37,07 -1,62% 9,58% 11,46%
n:ﬂg';gm":% 261,61  -9,20%  -802%  7,88%
NHpekc MMBB Crnbupb 498,05 -5,07% -0,95% 11,40%

®OHAOBbLIE MHAEKCDHI

B ceHTsbpe 2015r. POCCUMCKMIA PbIHOK aKLWM
NPOAEMOHCTPMPOBaNA  OTpULATENbHYI0  AMHAMWUKY MO
MHaekcaM  MockoBckol — Bupxu. WHaekc  MMBB
noHmsunca Ha 5,20% po 1 642,97 nynkros (1 733,17
nyHkToB Ha 31 aBrycta 2015r.), gonnapoBblii MHAEKC
PTC ynman Ha 5,26% po 789,73 nyHkTtoB (833,60
nyHKTOB Ha 31 aBrycra 2015r.).

Kypc ponnapa CLIA no oTHoweHuio K pybnio 3a
npoweawuit Mecsl ynan Ha 0,36%.

Ha c¢oHaoBoM pbiHKE Habnoganocb MNOHMXKEHUE
BOMIAaTUIbHOCTU: POCCMIACKUIA MHAEKC BOMATUNBHOCTM
noHusunca Ha 1,62% po 37,07 nyHkra (37,68 nyHkTa
Ha 31 aerycra 2015r.).

B npowegwem mecsue 60MbLIMHCTBO KIIHOYEBbIX
CEKTOPOB 3KOHOMWKW, NPeACTaBEHHbIX Ha POCCUIACKOM
¢oHAOBOM pblHKE,  MOKa3ano  oTpuUaTeNbHYIO
AMHaMKKy. JInaepoM najeHus CTan  TPaHCMOPTHLIN
CEeKTOp: MOHMXEHWe MO  OTpacfeBoMy  UHAEKCY
coctaBuno 11,45%. Takke CyLeCTBEHHOE CHWXeHue
NpOAEMOHCTPMPOBAIN HedTerasoBbI "
MEeTannypruyeckmin cektopbl — MHAEKC HedTM U rasa
ynan Ha 5,53%, a WHpekc MeTtannoB u  gobblum
notepan B Bece 5,40%. Poct 6bin oTMeYeH B
MaLUMHOCTPOUTENIbHOM cekTope NHpekc
MaLLMHOCTPOEHMSI NoBbIcuACS Ha 5,32%.

MHoekc ronybbix ¢uwek yman Ha 5,92% po
10 906,20 nyHkToB (11 592,75 nyHkToB Ha 31 aBrycra
2015r.).

MHpekc BTOpOro swenoHa ynan Ha 4,64% po
3 346,74 nyuktoB (3 509,60 nyHkTOoB Ha 31 aBrycra
2015r.). WHAekC LWMpOKOro pblHKa MOTepsin B Bece
521% wn cocrasun 1 160,91 nynktoB (1 224,70

I(c,qaﬂﬂaa LI5P¢ nyHkToB Ha 31 aBerycra 2015r.)
USD / RUB 66,24  -0,36%  1929%  68,17% ry -
K/THFOUEBBIE CEKTOPbI KOMMO3UTHbLIE VHOEKCbI
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Vihaerxc MMBB NrHaekc PTC WHpekc PTC MHaekc MMBB
Hedrb 1 ras MoTpe6. ToBapbi v TOPross MHAeKc ronybbix duiuexk MHAekc BTOporo alenoHa
MeTannbl n 4o6blua MaLlmHocT poeHne WHAeKC LUMPOKOT O pbiHKa
Xumnsi n HepTexnmms DneKTpo3HepreTuka
DUHAHCbI TenekoMMy HUKaumm
MHpekc MMBB MHHOBaumn TpaHcnopTt
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OcHoBHblIe MHAeKCcbl MockoBcko# bupykmn — MMBbB n PTC
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* 10 akymsam, Bxogsawmm B 6asy pacyera ViHaekca MMBB n PTC

BnmsAHMe aKumii Ha nHaekchl, %
HYDR |

HPTC

SBER = MMBB

ALRS

TRNFP

MTSS

NVTK

MGNT

GMKN

GAZP

LKOH

-1,5% -1,2% -0,9% -0,6% -0,3% 0,0% 0,3%

842
829
816
803
790
777
764

BmsaHne UToroesoe
Ha MHﬂeI{C n3MeHeHui| BnusHme, %

VIHAeKC MMBB +0,56% -5,76% -5,20%

MUHpekc PTC +0,55% -5,81% 0 -5,26%

B ceHTsibpe 2015r. pOCCMIACKMIN  PbIHOK  aKuui
NPOAEMOHCTPUPOBAN  OTpULATENbHYIO  AWHAMUKY MO
nHaekcam MockoBckon Bupxu. MHaekc MMBB noHM3uncs
Ha 5,20% po 1 642,97 nyHkTtoB (1 733,17 nyHkToB Ha 31
aerycta 2015r.), ponnaposbii UHaekc PTC ynan Ha 5,26%
no 789,73 nyHkTos (833,60 nyHkToB Ha 31 aBrycra 2015r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamncs Ha 16,43% Beblwwe 3akpbiTus rog Hasag (1 411,07
nyHkToB Ha 30 ceHTs6ps 2014r.), WHpgekc PTC 6bin Ha
29,72% HWXe aHanornmyHoro nokasatens roA Hasaj
(1 123,72 nyHkToB Ha 30 ceHTs6ps 2014r.).

MoHmxkeHne MWHaekca PTC B npolwegweMm Mecsue
COMPOBOXAAJIOCh MOHMXEHUEM BONATUIIBHOCTM: POCCUIACKMM
MHAEKC BONaTUAbHOCTM RTSVX nonmsmncs Ha 1,62%.

ObbeM TOproB LeHHbIMW 6yMaramu, BKIIOYEHHbIMU B
basy pacuyeta uHAekcoB MocCKOBCKOM Bupxxu, cocTaBun
611,32 mnpa. pyb6., a KanuTanu3auus akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctaBuna 24 583,77
mnpa. pyb6.

Mo utoram mecsiua 37 U3 52 akuuii, BXOASLWMX B CTapyto
n Hoeylo 6a3bl pacyeta MHaekca MMBB, okasanu Ha ero
OVWHaMKKy oTpuuaTenbHoe Bo3geincTteue (-5,76%), 15
LEeHHbIX 6yMar noenuvsinu nonoxutensHo (+0,56%).

Hanbonblwnii Bknag B nageHuwe WHpekca MMBB no
uToramMm Mecsila BHecnu UeHHble 6GyMarn HedTerasosoro
cektopa (-3,62%) n meTannoB u aobbiun (-0,94%).

Haubonbluee HeratuBHoe BAusHME Ha WHaekc MMBB
0OKasasnio MOHWXeHMe LeH Ha ObObIKHOBEHHble akumm [MAO
"NIYKOWM" (-1,39%), NMAO "rasnpom" (-1,37%) u NMAO "TMK
"Hopunbckuii Hukenb" (-0,63%). Hanbonbliuee no3UTUBHOE
BNuAHMEe Ha WHaekc MMBB oka3ano noBbllUeHWE LeH Ha
obblkHOBeHHble akummn MAO "Pyclmgpo" (+0,13%) n MAO
C6epbaHk (+0,10%).

Haubonbluee HeratuBHoe BAUSHME Ha WHaekc PTC
0Ka3ano MOHWXeHMe UeH Ha Ob6blkHOBeHHble akumm MAO
"NIYKOWM" (-1,40%), NMAO "rasnpom" (-1,38%) 1 MAO "TMK
"Hopunbckuit Hukens" (-0,63%). Hanbonbluee nosvTUBHOE
BNuAHMe Ha WHpekc PTC okas3ano MoBbllLeHME LEeH Ha
06bIkHOBeHHbIe akumm MAO "Pyclvgpo" (+0,13%) n MAO
C6epbaHk (+0,10%).

Ha HedTerasoBbii cekTtop npuxoautca  49,94%
CyMMapHOW  KanuTanusaumm WHgekca MMBB.  Cpeawn
OCTasbHbIX OTpac/en BblAensoTcs GrHaHChI (BEC B MHAEKCE
17,45%) v metannyprus (12,54%).

BnusiHve n Bec ceKTopoB B
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NHpexc rosybbix pmuwex

B ceHTs16pe NHaekc rony6bix duwek

06bemTOopros*, Mmapa.pyb6. WHA ekc rony6bix chuiuex
40 11800 MPOAEMOHCTPUPOBaN OTPULIATENbHYIO AMHAMUKY.
30 .|._¢_IJ—‘I'I"""'EE'*':'+ 11500 VHAEKC ronyBbix GuleK MoHM3uncs Ha 5,92% fo
20 11200 10 906,20 nyHktoB (11 592,75 nyHkTOB Ha 31 aBrycra
10 10900 2015r.). Mo cocTtosHMIO Ha KoHeL, Mecsiua MHaeKC ronybbix
duwek 6bin Ha 15,05% Bbie CBOEro 3aKpbITUS rog Hasag
0 10 600
222223333332333333333383 (9 479,29 nyHkTOB Ha 30 ceHTs6ps 2014r.).
589335830 ILESBIINILXRIR
N Mo wtoram Mecsaua 15 u3 17 wueHHbIX 6yMar,
710 aKLMsIM M3 COCTaBa MHAEKCa roslyObix guiLek BXOASIMX B CTapyld M HoBylo Ba3bl pacueta WHaekca
BavsiHMe aKL Wi Ha MIHA eKe ronybbix  duwek, oOKazanm  Ha  ero  AMHaMuKKy
rony6bix dywek, %o oTpuuaTenbHoe Bo3aencTeme (-6,11%), 2 akumu NOBAUSIIN
| nonoxurensHo (+0,19%).
SBER !
HYDR : Havnbonbliee HeraTVBHOE BAWSHWME Ha AWHAMUKY
ROSN ! WHpekca ronybeix duek okazann ObbIKHOBEHHble aKLiMu
CHMF | NAO "JTYKOWN" (-1,64%), MAO "Tasnpom" (-1,62%) w
SNGSP : MAO "IMK "Hopunbckuii Hukenb" (-0,74%).
VTBR
URKA ! Haunbonee nosMTMBHO Ha AMHaMUKe MHaeKkca ronybbix
SNGS | (uLeK 0TpasmIoCh NOBbILEHWE LieH 06bIKHOBEHHbIX aKLIMii
ALRS | MNMAO Cb6epbaHk (+0,12%) n MAO "Pyclmapo" (+0,06%).
TATN
TRNFP ! Ha HedTerasoBblit cekTop npuxoautca 57,96%
MTSS | CYMMapHOM KanuTanu3auumm WHAeKca rony6bix uLlek.
NVTK | Cpean ocCTanbHbIX OTpacnelt BblAENSOTCS  (PUHAHCOBbI
MGNT E (Bec B uHaekce 17,38%) u Metannyprudeckun (10,41%)
GMKN CEKTOpbI.
GAZP

LKOH
-18% -1,5% -12% -09% -0,6% -0,3% 00% 0,3%

HN3meHneHne be3 UToroBsoe Bec B
LEHbI 3a Mecaly n3MeHeHui | BansHue, % UHpaekce
TSI p— HanMeHoBaHue

6ymar

rony6bix

+0,19% -6,11% 0 -5,92% ALRS AJIPOCA, ao 1,52%  1,28%
BAusiHMe M BeC CeKTOpoB B CHMF CeBepcTtanb, ao 1,91% 1,61%
Bnvsanve,% WHp exce ronyGbix dywek @ Bec GAZP la3npom, ao 17,04%  14,37%
1% 2 02% GMKN MK Hopunbckuii 6,98% 5,89%

GO 17,38% HWUKenNb, ao
% —@ ‘ LKOH  NYKOIN, ao 13,59%  11,45%
1% MGNT Marnut, ao 9,17% 7,73%
A0 MTSS MTC, ao 3,06% 2,58%
2% ! NVTK HOBAT2K, ao 7,58% 6,39%
57,96% ROSN PocHedTb, a0 4,78% 4,03%
-3% SBER C6epbaHK Poccum, ao 12,08%  10,18%
4% SNGS CypryTHedTeras, ao 4,63% 3,90%
SNGSP CypryTHedTeras, an 3,44% 2,90%
5% TATN TaTHedTb 3,33% 2,81%

uM.B.A.lWawmHa, ao
-6% © : - TRNFP AK TpaHcHedhTb, an 3,57% 3,01%
g g g T 2, =3 ; URKA Ypankanuii, ao 2,02% 1,71%
$2 8§ ogg 53 i 5B VTBR Bak BTB, a0 530%  4,47%
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa
UHa ekc BTOPOro 3LesioHa WHp ekc LUMPOKOI 0O PbiHKa

1230 B ceHTsI6pe MHaekc BTOpOro swenoHa ynan Ha 4,64%

no 3 346,74 nyuktoB (3 509,60 nyHkToB Ha 31 aBrycra
- 1220 2015r.). NHaekc wmpokoro pbiHKa notepsn B Bece 5,21% u
- 1210 cocraeun 1 160,91 nyHkToB (1 224,70 nyHkTOB Ha 31
- 1200 asrycra 2015r.).

r 1190 Mo cocTosiHMIO Ha KoHeu Mecdua WMHAaekc BTOpOro
- 1180 syienoma 6bin Ha 17,63% Bbllle CBOEro 3aKpbITUS rof Ha3aj
- 1170 (2 845,05 nyHktoB Ha 30 ceHTsibps 2014r.). WHpekc
- 1160 LIMPOKOro pbiHKa 6bi1 Ha 16,41% Bbiwe CBOEro 3aKpbITUS
L 1150 roA Hasag (997,26 nyHkToB Ha 30 ceHTs6ps 2014r.).

- 1140 Mo nToram Mecsiua 34 U3 55 LieHHbIX 6yMar, BXOAALLWX B
CcTapyto 1 HoBylo basbl pacueta MHAekca BTOPOro 3LIenoHa,
OKasanu Ha ero AMHaMKKY OTpuuaTeNbHoe BO3AencTBue
(-6,85%), 19 akuuit NOBAMSNM MONOXUTENbHO (+2,21%).
LleHa 2 ueHHbIX Bymar He nameHunaco.

Hanbonee HeratmBHO Ha AMHaMmke MHAekca BTOPOro
3lWesioHa OTpaswuiocb NageHue LeH OB6bIKHOBEHHbLIX aKLmi
OAO "AK "TPAHCA3PQ" (-1,37%) v npuBMAErnpoBaHHbLIX
akuuii MAO "HuxHekamckHedTexum" (-0,76%).

[eX BN eI JNe) M) NNe) o) NN ) NNe) Ie) M) MNe) BNe) INe) MNe) INe) NNe ) M) BNe) BNe) BNe)}
299999569 988999986959599469
SS8383I58332DI0ENIYIIIILKRR Haunbonee HeraTMBHOE BNWSIHME Ha AMHAMUKY WMHAekca

* 110 aKuymamM u3 cocrasa MHAEKCa LWMPOKOIO PbIHKA LUMPOKOrO PblHKA OKasanu 06bll(HOBeHHbIe akumm  TAO
"asnpom" (-1,38%) n MAO "NYKOWUN" (-1,37%).

BnusiHue akuuii Ha MHA eKC BTOPOro 31uesIoHa, % o
HanbonbLummn BKIaaA B naaeHve WHpaekca BTOpPOro

1 1 1 1
VZRZ | | | | slWesnioHa Mo uToraM Mecsila BHECAM LeEHHble 6yMaru
NMTP | | | MeTannoB M fobbium  (-1,38%) M 3NEKTPO3HEPreTUKU
I I | | (-1,13%).
NKNC ! | | |
KBTK | ! ! ! Ha anekTpoaHepreTuky npuxoautcs 33,49% cymMmapHoW
| | | | KanuTanu3aumn WHpekca BTOporo  swenoHa. Cpeau
QWL | | | | OCTaslbHbIX oTpacne#n BblAENSAOTCS X1MMUYeckoe
NKNCP i i i I'IpOVIBBO,ElCTBOO(BeC B MHAekce 15,35%) M MeTannbl W
TAER i i pobblya (11,04%).

-1,5% -12% -09% -0,6% -03% 00% 03% 0,6%

BnusiHve akuuii Ha IHA eKC LWMPOKOro pbiHKa, %o Bvsive Bm"""H"e 1 BEC CeKTOpoB B ( ) Bec
1,0% AeKce BTOPOTO 3LUe/IoHa

HYDR | |
! ! 5,20%
SBER ; ! 0,5% O ss0%
NVTK 0,86%
! ! 0,0%
MGNT i i 0,43% ., 155% 10,35%
d d 1,14% ' !
GMKN ! : -0,5% ° 15,35%
LKOH -1,0% .
GAZ® Lo 8,63% .
-1,5%
-1,5% -1,2% -0,9% -0,6% -0,3% 0,0% 0,3% 0 33,49%
’ 0
-2,0%
’ )
H3meHeHne YeHbl 3a WUToroBsoe § P E - , s 8o ]
Ly . 3 = £« F 2 .sST QU 3 Za 45
Mec,qu B/nusiHue, % £s 2 s §3s3 296359z 89 84 35
3 = Q = =
e +221%  -685% -4,64% 8§t 8 5 ¢z ¥§ 2 85258 5z §% %8
£ 5 £ 2288 22226 28 B R4
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O®OHAOBbIE MHAEKCbI
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HosiroBo# pbIHOK

U3meHeHue 3a nepuoa, %

ArpervpoBaHHbIi uHOoekc  obnuraumi
RUABITR, paccyYMTaHHbIMN no MeToauke

COBOKYMHOIO J0XoA4a W BKIoYalowmin B cebs
O®3, «opnopatusHble, cybdenepanbHble U

RUABITR 131,01 11,37 2,02% 0,24%  3,21%  MyHMUMNAnbHble 06NMraLmK, 3a CEHTA6Pb BbIPOC
UHAEeKcbI rocyaapcTBeHHbIx o6anraymsi Ha 2,02%.
RGBITR 332,82 11,20  2,50% 2,34%  3,77%
RUGBITR3Y 349,55 11,20  0,73% 0,11%  8,17% WHpekc — rocyaapcTBeHHbIX — obnmrauuii
RUGBITR5Y 336,57 11,30 1,61% 1,36% 3,91% POCC(I)'WI RGBITR BblpocC 3a npoweawmm Mecsu Ha
RUGBITR5+ 326,71 11,12 3,95% 2,40% -1,70%  2°0% 1 coctasun 332,82 nyHkta. pu 5Tom
S ———— S— CpeaHeB3BeELIEHHAs AOXOAHOCTb K MOralleHuto
- prop ol . . , obnurauuii, Bxoaswmx B 6asy pacyeTa MHAEKCA,
MICEXCBITR 273,43 12,60  1,38% 2,14%  982%  coctapuna  Ha  koWel  Mecsiua  11,20%.
MICEXCBITR3Y 271,26 12,67 1,270/0 2,110/0 9,010/0 HaM60nb|_uv||‘;1 pOCT Cpe,El.M MNHAEKCOB
MICEXCBITR5Y 310,98 12,19 1,86% 1,9% 13,67%  rocypapcTBeHHbIX Bymar, cerMeHTUMpOBaHHbIX MO
Atopaumm, nokasan RUGBITR5+, Bk/ouyatowWwmii B
RUCBITRBBB 279,94 11,84 1,22% 2,54% 1081% €65 O®3 c aropaumeit ot 5 net. Ero nsmerexme
[0}
RUCBITRBBB3Y 276,54 11,77 1,08% 2,78%  9,90% 3@ Mecau coctasuno 3,95%.
RUCBITRBBB5Y 329,68 12,16  3,18% 3,11% 17,05%
RUCBITRBBB3+ 327,29 12,12 1,85% 1,78%  15,54% WHpexc cybdenepanbHbix "
MyHUUMNanbHblX obnuraum MICEXMBITR 3a
. 5 0 npoLueawmin Mecsy Bolpoc Ha 1,01% u coctasun
RUCBITRBB 272,87 11,88  1,64% 192% = 503% 19031 nynkToB. HauBOMbWMI pPOCT cpemt
0, 0, 0, [V}
RUCBITRBB3+ 320,34 8,82 1,85% 2,83%  7,92%  cerMeHTMpOBaHHLIX MO AlpaunvM U KpeauTHOMY
Kayectsy, nokasan wHaekc RUMBITRBBB3Y,
RUCBITRB 288,20 17,23 0,79% 3,58% 11,24%  BKIOYaowmin B cebs obnvraumm ¢ aropaumeit ot
RUCBITRB3Y 291,14 17,23 0,80% 3,57% | 11,24% 1 TORA AO 3X NIET Y KPEAUTHBIM DEUTUHTOM OT
" BBB- no BBB+. Ero pocT 3a ceHTs6pb cocTaBun
HHAeKcsI MyHHUNNA/IbHBIX 06/TMraymi 1.48%
MICEXMBITR 190,31 12,13 1,01% 2,34%  3,47% ! )
RUMBITR3Y 210,90 12,12 1,40% 3,01%  8,03% .
o 5536 5749 B cekTtope KOprnoOpaTUBHbLIX OBUraumm
RUMBITRBBB 204,37 11,71 0,77% 12570 /70 mHpekc, pacCcyYUTaHHbIV no MeToanke
RUMBITRBBB3+ 206,80 12,13 0,15% 2,51% 6,82% 1,38% " cocTaBun 273,43 MYHKTOB.
RUMBITRBB 214,50 12,68  1,39% 3,25% 9,91%  CpeaHeB3BelleHHast [0XOAHOCTb K MOralieHuo
RUMBITRBB3Y 217,61 12,68  1,39% 3,22% 10,09%  vHAekca MICEXCBITR cocTaBuna Ha KoOHew
Mecsaua 12,60%, cnpag K AOXOAHOCTU MHAEKCA
Aunamuka obnuraymoHHbix uHpexkcos u Unpekca roc. 6ymar RGBITR — 140 6a31CHbIX MYHKTOB.
MMBbB
104,00% === === s
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RUABITR Whaekc MMBS —— RUCBITRB3Y —— RUMBITRBB
—— RUCBITRBBB5Y —— RUABITR
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HosiroBo# pbIHOK

[AnHaMnka MHAEKCOB KOpnopaTUBHbIX o6nurauwii,
CerMeHTMpPOBaHHbIX MO KPeAUTHOMY KayecTey
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m U3meHeHune 3a nepuoa, % I1l],8l]

HHpeKxcs! aKkTHBOB NEHCHOHHBIX HaKOM/IeHMH I 10,40
KoHcepBaTWBHbIN 1803,80 1,00% 2,13% 7,95% 13’23
C6anaHcvpoBaHHbIV 1586,64 -0,13% 1,80% 10,34% 9:80
ArpeccvBHbIii 1378,03 -1,54% 1,52% 13,48%

- 3HauyeHue U3meHeHune 3a nepuogp, 6.n |
HAWKaTOo
AMETP | 30.09.2015 | Mecau | Keapran | roa |

HNugnkaropei ctasok PEIO c LK

MOEXREPO 11,47 47 -43 1147
MOEXREPOE 11,63 59 29 1163
MOEXREPOEQ 11,63 36 67 1163
MOEXREPOEQE 11,57 24 65 1157

WHpekc KOpnopaTUBHbIX 6ymar BbICOKOIO
KpeauTHoro  kadectBa  RUCBITRBBB  BblpoCc  3a
npoweawmnin Mecau Ha 1,22%. WHAeKC KopnopaTuBHbIX

~ 6ymar cektopa BB (RUCBITRBB) npubasun 1,64%.

Hanbonblyio cpefHeB3BeLeHHYI0 AOXOAHOCTb K
noraweHuio/odepte no coctosHMio Ha 30.09.2015
npoaemMoHcTpupoBsan nHaekc RUCBITRB, oHa cocTtaBuna
17,23%.

[OMHaMWKa MHAEKCOB aKTUBOB
NEeHCHMOHHbIX HAKOMJ/IeHUA

101,00%

100,00% -
99,50%
99,00%
98,50%
98,00%
97,50%
97,00%
96,50%
96,00%

KoHcepBaTuBHag cTpaTterns BOXeHus cpeacts no
MHEKCaM MEHCUOHHbIX HaKOoMIeHUn obecneunna 6ol
poctT Ha ypoBHe 1,00% 3a m™ecau. ArpeccuBHas
CcTpaTerns nokasana cHwxkeHue Ha 1,54% 3a mecsu.
C6anaHCMpoBaHHbIA MHAEKC MEHCUOHHBLIX HAKOMIEHUM
cHu3mncs Ha 0,13%.

AvHamuka nuaukaTopos ctasok PEMNO

OBepHanT
11,80

11,60
11,40
11,20
11,00

—— MOEXREPO

——MOEXREPOEQ

MHamkatop  craskm  PEMNO  MOEXREPO  3a
npoweawmin Mecal uamenunca ¢ 11,00% po 11,47%
(poct Ha 47 6a3ucHbIX NyHKTOB). WMHAMKATOp CTaBKM
PEMNO c UK no akumam MOEXREPOEQ coctasun 11,63%.
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Ob6bem Topros, Mnpa.py6b.
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B ceHTabpe o06bemM TOProB  MNpPOU3BOAHBLIMMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 2 258,33 mnpa. pyébnen wnm 22,09 MAH.
KOHTPAKTOB.

OpgHvM 3 Haubonee  NIMKBMAHBIX  CPOYHBIX
KOHTpPaKTOB Ha pblHke FORTS saBnsetca dbiovepc Ha
WHpekc PTC, obbeM TOproB MO 3TOMy KOHTPAKTy B
npoLioM mMecsue coctasun 1 977,17 mnpa. pybnei nnm
18,58 M/IH. KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsan B Bece 5,26%, npu 3TOM pAekabpbckue u
MapTOBCKMe ¢blovepchbl nogewesenn Ha 4,69% u Ha
2,78% COOTBETCTBEHHO. 15 CeHTa6ps npou3oLIo
NCNONHeHNe CeHTABPLCKNX KOHTPakToB Ha WHaekc PTC.
LleHa ncnonHeHms coctasuna 81 119 NyHKTOB.

CyMMapHbI1 ~ 06bEM  OTKPbITbIX  NO3WLMIA B
KOHTpakTax no (btoyepcam Ha MHagekc PTC 3a Mecsay
ynan Ha 20,75%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBB cocrasun B npowegwem mecaue 72,57
Mnpa. pyébned wnm 425,14 Tbic. KOHTpakToB. 3a
npoweawmin - Mecsit,  6bi10  OTMEYEHO  YMEHbLUEHME
0obbeMa OTKpbITbIX NO3MUMIA B KOHTpaKTax Mo chbioyepcy
Ha NHaekc MMBB — Ha 65,86%.

O6beM TOpProB onuuMoHamm Ha WHaekc PTC
coctaBui B npownoM Mecsue 180,60 mnpa. pybneit unm
1,69 MH. KOHTPakTOB. O6BbEM OTKPbITLIX MO3MLMI MO
COCTOSIHMIO Ha KOHel Mecsua coctasun 64,05 mnpa.
pybnei nnn 0,61 MAH. KOHTpakToB. Mpu 3TOM Ha A0
onuuoHoB Nyt npuxoaunocb  38,85%  OTKpLITOroO
MHTepeca MO oOnuuMoHaM. HanbonblMn  OTKPbITHIN
WHTepeC no onuuMoHaM Konn 6bll cocpeaoToveH Ha
ctpaike 90 000, MakcMMyM MO OMUMOHAM MyT Obln
OTMeuYeH Ha cTparike 55 000.

3a npoweawuin Mecsl  yMeHblleHMe obbeMa
OTKPbITbIX MO3MUMI MO OMNuUMOHaM Ha dbloyepc Ha
MHpekc PTC coctasuno 7,03%.

OTKpbITblE NO3ULMKN B KBapTaJ/ibHbIX
onuuoHax RTS-12.15 no crpaiikam, M/H.py6.
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NHpekcbl MockoBckoi BUpKM — KtoueBble MHAMKATOPbI OPraHN30BaHHOMO PbiHKA LIEHHbIX GyMar v NMpou3BOAHbLIX MHCTPYMEHTOB
Poccun. NHAeKChl akumMii OTHOCATCS K TWUMy B3BELLEHHbIX MO KanuTanusauum GpoHAOBLIX MHAEKCOB. B ocHoBe ux ¢opMynbl pacyerta
NEeXWUT OTHOLUEHNE CyMMapHOWN PbIHOYHOW KanuTanu3auuy akuuii, BKIOYEHHbIX B CMIMCOK MHAEKCA, K aHanorMyHOMy MokasaTenio Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUMA KPYNHEAWMX WM AWHAMWMYHO Pa3BMBAOLUMXCS POCCUMCKMX 3MUTeHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCA Ha OCHOBE LIEH aKUMiA, BbIpaXXeHHbIX B pybnsx Poccuiickoir depepaumm, a pacyet WHaekca PTC - Ha OCHOBe LeH
aKUMiA, BblpaXxeHHbIX B gonnapax CLUA.

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

MICEX O&G (RTSog) — MHAEKC aKuuii KoMNaHui HedTerasoBo oTpaciv

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYeckon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

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

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTESNIbHOW OTpaciu

MICEX FNL (RTSfn) — nHaeKc akumit KoMnaHuii puHaHCOBO-6aHKOBCKOW OTpac/v

MICEX CGS (RTScr) — MHAEKC akuuii KOMNaHWiA NoTPebUTENbCKOro cexTopa

MICEX CHM(RTSch) — MHAEKC akuuii KOMNaHUA XUMMUYECKOM U HEDTEXMMUYECKON OTpaciu

MICEX TRN (RTStn) - MHAEKC akumMiA TPaHCMOPTHBIX KOMMaHW

PacyeT 3HauyeHWin OTpac/eBbIX UHAEKCOB MPOM3BOAUTCA B pybnisix u B gonnapax CLUA. Mpu 3TOM B KauyecTBe «pybneBov UCTOpUM»
3HAQUYEHWU MHOEKCOB MCMOMb3YETCH <«UCTOPUS» 3HAUYEHMIA OTpacneBbiX WHAEKCOB MMBB, a «BaslOTHOM MUCTOpUM» — <UCTOPUS»
oTpacnesbiX nHaekcos PTC.

NHpaekc rony6bix dumluek sBnseTcs MHAMKAaTOPOM pbiHKa Hamboree IMKBUAHBIX aKkUMI POCCUIACKMX KOMMAHWIM UK Tak Ha3blBaeMbIX
«ronybbix uwek». WUHAEKC paccuMTbiBAETCS Ha OCHOBaHWM LEH CAENMOK C akuusiMu 15-Tu Hanbonee fMKBUAHbLIX SMUTEHTOB
POCCUIACKOro (hOHAOBOIO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LiEH akKUMiA, BbIPaXXEHHbIX B Py6nsix.

UHpekc MMBB10 — npeacTaBnseT coboi LIEHOBOWM, HEB3BELIEHHbI WHAEKC, PacCuUUTbIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NUKBMAHLIX aKUWUM, AOMNYLUEHHbIX K OOpalleHuio Ha Gupyke. MHOEKC OTpaXxaeT MpupOCT CTOMMOCTU
nopTdens, cocrosiwero u3 10 akuuii, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OVHAKOBbI.

MHAeKC BTOPOro swwesioHa — 3TO MHAWKATOP, KOTOPbIN XapaKTepu3yeT AMHAMUKY LEH aKUMA SMUTEHTOB, CO CPEAHWMM U HayaslbHbIM
YPOBHEM KanuTanusauuu. B coctaB MHAekca BxoasT 50 akumi, cnegyowmx B peuTuHre no kanutanusauun c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAekcoB — MHaekca MMBB n MHaekca PTC. MHAEKC pacCUMTBLIBAETCS Ha OCHOBE LIEH aKLIMIM, BbIpaXXEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MUHAeKC akuuii LUMPOKOro pblHKA - UMHAMKATOp, BKAoYaowmin TOM 100 ueHHbIX B6yMar, 0TO6paHHbIX Ha OCHOBAHWUW KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauuMum W A0NWM akuui, Haxopasuelcs B cBoboaHoM obpalueHun (free-float) u sBnsieTcs ocHoson Ans
copMupoBaHus 6a3 pacueTa OCTabHbIX MHAEKCOB MockoBcKoM Brpxxu. TOM-50 KOp3uHbI MHAEKCA WMPOKOMO pbiHKa COCTaBNsOT H6asy
pacyeta UHaekca MMBB un WHpekca PTC, a ocTtaBlwmecs 50 akuuit — Kop3uHy MHaekca BTOporo suwienoHa. B 6a3y pacuerta kaxaoro
0TPaCc/NeBOro MHAEKCA BKIHOYAKOTCS aKUMM COOTBETCTBYIOLLErO CEKTOPA, BXOASLME B COCTaB MHAEKCA aKLMiA LUMPOKOro pbiHKa.

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

PervoHasibHble MHAEKCbI — MHAEKChl aKUMIM, KOP3WHbI KOTOPbIX BK/OYAIOT LieHHble GyMaru, AoMyLieHHbIe K TopraM Ha MOCKOBCKOW
Bupxxe, 0TObpaHHble NO NoKasaTensam AUMKBUAHOCTM U KanuTanusauuyv U BefyLmMX CBOK0 AeATe/IbHOCTb MPeUMyLLECTBEHHO B TOM WK
MHOM beaiepanbHOM okpyre. Ha cerofHsiluHuiA AeHb AOCTYMNHa uHbopMaums no uHaekcy Cubupckoro deaepanbHoro okpyra — MiHaekcy
MMBB Cnbupb.

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

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

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

MockoBckasa bupxa
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A.13

TenedoHb!: +7(495) 363 - 3232 (nob. 25071)
dakcbl: +7(495) 363 - 3232 (nob. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMAEH M BbinylweH OTKPbITbIM aKLUMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). ECim HeT kakon-nnbo
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTE. [laHHasi MHbopMaumst NPesocTaBsSeTcs Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro OKYMEHTa U MOXET 6bITb M3MEHeHa 6e3 Kakoro-1mbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT M1 He AO/MKEH PAacCMaTpPUBATLCSA B KAYECTBE MPEANTOXEHUS MW XKe NPUrIaLleHnst Ans NPoAaXu UM yU4acTus B NMOAMMUCKE, UIN Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK Xxe (akT ero pacnpocTpaHeHUsl He SIBNSIIOTCS
OCHOBaHMEM W Ha HUX Henb3si NnoslaraTbCsl B CBSA3M C KaKMM-MOB0 NpeanoXeHneM, JOroBopoM, 0653aTeNlbCTBOM UMM e WHBECTULMOHHBIM pelleHneM, CBS3aHHbIMU C HUM, paBHO
KaK 1 OH He SIBNSIETC PEKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsinach NpeaMETOM He3aBWUCUMMOI MpOBEpKU. B HEM Takxke He CoAepXWTCS Kakux-nvmbo 3aBepeHui W rapaHTui,
cchopMyIMpoBaHHbIX UK NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMNaHWM mnm Kakmx-nnbo ee AoYEPHUX 06LWECTB MK addUNMPOBAHHBIX UL UM UX AMPEKTOPOB, COTPYAHUKOB UM PabOTHUKOB, KOHCYNbTAHTOB MM WX NPEACTaBUTENEN He
NPUHMMAET KakoW-NM6o OTBETCTBEHHOCTM (HE3ABMCMMO OT TOrO, BO3HWMKMA /M OHAa B Pe3ynbTaTe XanaTHOCTU WAM Yero-To APYroro), mpsiMO MM KOCBEHHO CBSI3aHHOW C
MCMNOMb30BaHUEM 3TOrO AOKYMEHTA MM MHbIM 06pa30oM BO3HMKLLEN U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHbIE B HACTOSLLUMIA JOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBNIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALUMMUCS K HalweMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpATErMu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS U3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMpPeAeNeHHOCTU U MHble (HaKTopbI,
KOTOpble MOrYT CTaTb MPUUMHOM TOTO, YTO HALUM HbIHELLHWUE MOKA3aTeNN, AOCTUXKEHUS, CBEPLUEHUS WU XKE NPOMU3BOACTBEHHbIE MOKasaTeNn, ByAyT CYLWECTBEHHO OT/IMYaTLCs OT
TeX, KOTopble CchOpMyIMPOBaHbl UM NOAPa3yMEBAIOTCA MOA STUMM NMPOrHO3HLIMU 3asBNIEHNSIMU. [JaHHbIE MPOTrHO3HbIE 3asB/IEHUS OCHOBaHbI HA MHOMOYMCNIEHHbIX NMPE3YMMNLMAX
OTHOCMTENbBHO Hallel HbIHELWHEN W Byayllein GU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLLECTBASTH CBOK AEATENbHOCTb B ByaylieM. BaxHehwumu daktopamu,
KOTOpble MOTYT MOBMUSATH Ha HaLM HbIHEWHME NOKA3aTENM, AOCTUXKEHUS], CBEPLLEHNS UM XKE NPOU3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLIECTBEHHO OT/IMYATLCS OT TEX,
KoTopble CHOPMYNIMPOBaHbI MM MOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABIEHUAMU SABNSAKOTCS, MOMUMO MHBIX (haKTOPOB, Cleaytolme:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNsAeMbIX KoMnaHveii u ee Ao4YepHUMH 06LLleCl'BaMM;

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

*  U3MeHeHus B (a) OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HA/MOrOBOM perynupoBaHun 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCAWMXCS K (DMHAHCOBbIM
pbIHKaM ¥ pbiHKaM LieHHbIX ByMar;

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

. CnocobHOCTb ycnesaTb 3a 6bICprIMVI U3MEHEHNAMU B Hay‘-IHO-TeXHW-IeCKOI‘/'I cpene, BKKO4Yas CNocoB6HOCTb UCMONb30BaThb pacClUnpeHHble d.)yHKLl,MOHa}'IbeIe BO3MOXXHOCTH,
KOTOpblE MONYyNSPHbI Cpean KNMeHToB KoMnaHum u ee fovepHuX O6LL|,eCTB;

*  CNOCOBHOCTb COXPaHSATh MPeeMCTBEHHOCTb NPOLIECca BHEAPEHUS! HOBbIX KOHKYPEHTHBIX MPOAYKTOB U YC/yr, PaBHO KaK M MOAAEPXKKA KOHKYPEHTOCNOCOBHOCTY;

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

*  CNOCOGHOCTb YBENMUMBATH NPEAJSIOKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCAUKLIUSIX.

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

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMﬂaHMVI, WU nNepemMeH B yCnoBUAX UK obcroaTenbCcTBax, Ha KOTOpPbIX OCHOBaHbl 3TWU MPOrHO3HbIE
3adaBneHus.
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