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Komno3umHsbie uHOeKchI

VHpekc MMBB 1281,60 0,80% -12,33% -19,63% -20,64%

WHpeke PTC 1272,69 -1,30% -19,62% -26,09% -29,61%

MHoekc RTS

Standard 8 840,22 0,98% -11,66% -19,09% -19,43%
Ompacneeblie UHOeKCbI (py6.3Ha4YeHusl)

HedTb 1 ra3 2727,35 1,58%-11,89% -18,05% -8,36%

OnekTpoaHepreTuka 1645,64 -4,29% -22,31% -31,09% -37,12%

MoTpebutenbckuii

cekTop 4216,02 0,15% -13,09% -13,65% -20,09%

TenekoMMyHVKaLm 1936,86 1,16% -10,60% -16,73% -18,67%

MawmHocTpoeHwe 1789,97 0,67% -15,96% -13,95% -24,93%

duHaHch! 4421,11 -0,02% -13,98% -20,34% -26,89%

Xvmus n

HedTEXUMUS 6 755,63 0,26% -12,75% -11,12%  2,85%

Metannbl v gobblva 2 664,84 -0,61% -14,71%

Kanumanu3ayuoHHbie UHOeKchI

-26,74% -48,29%

Beicokasi kan-s 2070,20 0,40% -11,15% -18,95% -20,44%
CraHpapTHas kan-a 214394 1,04% -14,38% -20,16% -26,62%
BasoBas kan-s1 3149,86 -0,95% -15,94% -21,35% -34,11%

Temamuyeckue UHOEKChI

AN
I
=
[0}
=
o

BOMNaTUITbHOCTHU 4508 1,42% 40,48% 53,44% 68,27%

WHaekec PTC Cubunpb 635,71 -0,43% -14,94% -17,14% -30,96%

MHaoekc MMBbB

VIHHOBaLMM 667,13 0,99% -9,70% -14,21% -32,15%
Kypc donnapa (L/6 P®)

USD / RUB 31,62 2,21% 7,37% 6,23% 11,21%

KIOYEBbLIE CEKTOPbI
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RTS™

Ha npowepwen Hepene WHaekc MMBB
nosbicunca Ha 0,80% po 1 281,60 (1 271,48 Ha 18
mas 2012r.).

Honnapoebin  MHaoekc PTC noHumsunca Ha
1,30% go 1 272,69 (1 289,46 Ha 18 masa 2012r.).
Kypc gonnapa CLUA no oTHoweHuio K pybnio 3a
npoLleaLwyo Hegernto Bolpoc Ha 2,21%.

Ha doHO0BOM pbIHKe Habnoganoch
noBbILLEHNE BoOnaTUnNbHOCTU: Poccuncknm wuHaekc
BOMaTUNBHOCTU BbIpoC Ha 1,42% po 45,08 nyHkTa
(44,45 nyHkTa Ha 18 maa 2012r).

Ha npowepnwen Hepgene  GONbLUMHCTBO
KMNOYEBbIX CEKTOPOB 3KOHOMMKW, MpeAcTaBreHHbIX
Ha pOCCUMCKOM (OHOOBOM pblHKE, MNoKasano
MONOXWUTENbHYIO AMHaMUKY. Jlugepom pocTta cran
HedTerasosbli CeKTop: noBblLLEHNE no
oTpacneBomMy wuHgekcy coctaBurnio 1,58%. Takke
CYLLIECTBEHHOE YBENUYEHME NPOAEMOHCTPUPOBANU
TEeNeKOMMYHMKaLMM U MalLMHOCTpoeHne - NHpekc
TenekoMMyHMKauuin Bblpoc Ha 1,16%, a MHaekc
MalMHOCTpoeHnss npubasun B Bece 0,67%.
Hanbonbllee cHuMXeHne ObINO OTMEYEHO B
3NEeKTpo3HepreTuke — WHOEKC 3neKkTpOo3HepreTukn
CcHu3uncs Ha 4,29%.

Mupekc MMBB WHHOBauuM noBbiCcUNCA Ha
0,99%.

B Haubonbluen cTeneHn pocT pbiHKA akuui
3aTPOHYN CpefHue Mo KanuTanmsaumm KOMMnaHum —
ViHOEeKC KOoMMNaHui CTaHOapTHOW KanuTanmsauuu
npnbasun B Bece 1,04%, Torga kak WHpekc
KOMMaHWA BbLICOKOW KanuTanu3auuyM BbIPOC Ha

0,40%, a MHpeke KoMnaHumn ©aszoBou
Kanutanusaumm CHU3uncs Ha 0,95%
COOTBETCTBEHHO.

KAMUTAITIU3AUUOHHBLIE MHOEKCDHI
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em—AHpekc MMBB
CraHgapTHas kanut-s

== BHa3zoBas kanuT-si
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) M[‘CEX Hepensa ¢ 21 no 25 mana 2012r.
NHOekc MMBb

1 3lé15u:|.e|<c MMBB

3a Hepento ¢ 21 no 25 wmaa 2012r.
POCCUMNCKUIA PbIHOK akuui nNpoaeMOHCTpUpoBar
nonoxuteneHyto  auvHamuky. WHoeke MMBB
nogHsinca Ha 0,80% go 1 281,60 (1 271,48 Ha 18
mast 2012r.). Tlo COCTOSIHMIO Ha KOHeL Heaenu
Mupekc MMBB ©Obin Ha 12,33% HWXe cBoero
3akpblTna Mecsy Hasag (1 461,85 Ha 25 anpens

1300

1280

1260

1240 2012r) wn wHaxomunca Ha 20,64%  Huxe
aHanorMyHoro nokasatens rog Hasag (1 614,86
O6bem Topros (OCH.), Mnpa.pyo6. Ha 25 masi 2011r).
50

O6bem TOpProB B OCHOBHOM pPEXUME LEE€HHbIMU
Oymaramn, BKNIOYEHHbIMM B 06a3dy pacdeTta
nHaekca, coctasun 205,16 wmnpa. py6., a
KanuTanusaums akuun, BXOASWUX B WHAEKC, Ha

25

21.05 22.05 23.05 24.05 25.05 KOHeL| Heflenu cocTasuna 17 168, 76 mnpa. pys.
Bnusinue Ha UHaekc MMBB, % Mo wtoram Hepmenu 17 akuuin, BXOASALMX B
- - . . - cimcok WMHpekca MMBB, okasanm Ha ero
LKOH ; . ; ; _ _ ; AVHaMUKY NOMNOXNUTENbHOE Bo3aeiicTeNe
GAZP | : : : : (+1,93%), 12 ueHHbIX Oymar noBNUANK
: : . . . otpuuatensHo (-1,13%), ueHa OAHOW UEHHON
SBER | : : ! ; Bymarv He 3MeHUnach.
TATN : : : HauGonbwuin Bknaa B pocT MHaekca MMBB
URKA | ; : . . ' ; no wuToraM HeAenu BHECNM LeHHble OGymaru
: : : : : : : : HedTerasosoro cekrtopa (+0,81%) n cuHaHcoB
R ! : : : ; ! (+0,30%).
GMKN ; X X X ! ; Haubonbliee no3uTUBHOE  BNUAHME  Ha
ROSN ! ! . . . ' : NHpekc MMBB  okasano noBbilieHMe LeH Ha
: : : obbikHoBeHHbIe akumm OAO JIYKOUI (+0,41%),
FEES : : : : ; OAO lasnpom  (+0,37%) u  OAO C6epbaHk
NVTK . . . . ! I (+0,31%).
03% -02% -01% 00% 01% 02% 0,3% 04% 05% Ha HedTerasoBbli CEKTOp  NpuxoamuTcs

55,23% cymmapHon kanutanusauum WHpekca

o e UToroBoe MMBBE. Cpeaun ocTtanbHbIX oOTpacnen BblAENATCA
Hedeso Roct | |Crwkerme ||| oo rinid | Brusime, % ¢uHaHcbl (Bec B uHaekce 17,93%) u meTtannyprus

8,55%).
Yucno 6ymar ®, )
+1 ,93% -1,13% 0% +o,so%
OTtpacneBas cTrpyktypa UHaekca MMBB Bknap cektopa B anHamuky Uupekc MMBB, %
55‘23% He(pTb M ras ! ' '
uHaHCbI : : : :
1,66% ! ! ' !
XUMMYeckoe Npon3BOACTBO - '
6,96% TPaKcnopT | . : :
8.55% noTpebuTenbCKUii cekTop : ! : :
’ o N - .
17.93% 4’51%040%4,76% TeneKommyHwKauum ! ' ' '
HeddTb U ra3 H NoTpebUTENLCKNN CEKTOP meTanniel u AoGeiua 1 . . '
[l XM MM YEeCKOe NPOon3BOACTBO W meTannbl M 4o6biva oneKTpoSHepreTKa | : '
AEeKTPO3HE preTuka TpaHcnopT L L ] '
[l TENeKoMMYHUKaL um UHaHChI -1,0% -05% 0,0% 0,5% 1,0%
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UHOekc PTC
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BnusaHnue Ha UHpekc PTC, %

TATNS
GAZPS
TNBP

SNGSPS
BANE

TRNFPS
OGKB |
EONR

VTBRS
HYDRS

RTKMS
FEESS
GMKNS

ROSNS

NVTKS

-0,4% 0,3% -0,2% -0,1% 0,0% 0,1% 0,2%

Hedemo

U3meHeHuUe UyeHb m UtoroBsoe
CHuxeHue

BnusiHue, %

16 50
-1 ,82% 0% -1,30%

+o,5z%
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RTS™

3a Hepento ¢ 21 no 25 masa 2012r. NHgeke
PTC cHusnnca Ha 1,30% po 1 272,69 (1 289,46
Ha 18 mas 2012r.). Mo cocTosiHMIO Ha KOHeL
Hepgenn WHpekc PTC 6bin Ha 19,62% Hwke
CBOEro 3akpbiTus mecsay Hasag (1583,42 Ha 25
anpenst 2012r.) n Haxoguncs Ha 29,61% Hwxe
aHanornyHoro nokasatens rog Hasag (1808,13 Ha
25 mas 2011r.).

MoHwxkeHne WHpoekca PTC Ha npowealwsen
Hegene CONpoBOXAarochb poCcTOM
BONaTUINBbHOCTHU: Poccumnckumn nHaekc
BonaTtunbHocTn RTSVX nosbicuncs Ha 1,42%.

Kypc gonnapa CLUA no oTHoweHuto K pybnto
3a npowleawyto Hegento Bblpoc Ha 2,21%.

Mo utoram Hepenun 19 n3 50 akumn, BXoAALLMX
B cnucok WHoekca PTC, okasanm Ha ero
ANHaMUKY oTpuuartenbHoe BO3OencTeue
(-1,82%), 15 akumn — nonoxutensHoe (+0,52%),
LueHa 16 ueHHbIX Bymar He uaMeHunacs.

Haunbonbwnn BKknag B cHWwxeHune WHAOekca
PTC no uwtoram Hegenwu BHECNU LEHHble Bymaru
anektpoaHepretukn (-0,45%) n HedTM n rasa
(-0,27%).

Hanbonbliee HeratMBHOe  BNUSAHWME  Ha
MHpekc PTC okasano MNOHWXeHMe LUeH Ha
06blkHOBeHHbIe akumnm OAO HOBATOK (-0,35%),
OAO HK PocHedTs (-0,32%) u OAO TI'MK
Hopunbcknin Hukens (-0,26%).

Bknag cektopa B auHamuky Unaekc PTC, %

Motpe6. ToBapoB u !
TOprosnu

BaHkoB 1 uHaHcoB |

TenekoMMyHUKaLKii

MeTannos v o6biun

Hedtn n lrasa

OnekTpoaHepreTukn '

05% -04% -03% -02% -01% 0,0%
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UHoekc RTS Standard
WUHpekc RTS Standard JNnpepbl BNuaHnAa Ha UHpeke RTS Standard, %
9000 ---pmmmm - m e .
GAZPS .
8900 Tof - b a Ml T LUk LKOHS | : ;
8800 - T e SBERS : .
URKAS . ) . .
8700 fo-------WNY- - SNGSS | : : !
8600 b---mmmrm e SNGSPS | ' _ : ;
CHMFS '
* SBERPS , . . . .
096 opoTStandard, WRAPYST . TRNFPS | : ; X ;
VTBRS ! ' ; : ;
6 - HYDRS - . .
RTKMS | I . .
31 " - ] - - GMKNS ' ! ; !
0 ROSNS ' ' : '
) ) ) ) ) 1 FEESS ! L) ! ' !
21.05 22.05 23.05 24.05 25.05 T T T T T
-0,3% -0,1% 0,1% 0,3% 0,5%
* no axyuam uz cocmaga Unoexca RTS Standard
UNHoekc PTC Cubupb
Unpgekc PTC Cubupb JNnpepbl BnnaHna Ha UHaekc PTC Cubupb,
B50 vttt ettt %
645 TN T SIBNS
NI 2 I R S I I . . . .
TGKK I . . I I
635 r-rrr e S et : : : : ; :
IRGZ :
B30 Lo - e ' . . . . .
UKUZ ! X . . X X
O61beM Topros*, MNnH.pyo6. ' \ . ' ) )
7011 A HYDRS , . . .
200 F----- e e oo ' : : ; :
10041 e, . - . GMKNS . . .
0+ T T T T 1 ! ' ' ' ' !

21.05 22.05 23.05 24.05 25.05 06% -04% -02% 00% 02% 04% 06%

* no axyuam uz cocmasa Huoexca PTC Cubupo

UHOekc MMBbB UHHOBauuu
Wnpekc MMBB UHHOBauun Nupepbl BNusaHua Ha UHpaekc MMBB
BOYO - == e e e e e WUHHOBauun, %
B80 F------- e NSVZ : ;
670 Lo e . ARMD : : :
DIOD | . Z
660 e N R L
2] 1 RNAV : . : : :
DZRD | X . . . .
oM ToproR, MM Y. .. LIFE ! : : : : :
Y O uTl f : ' ' f
ODVA ! : : : X
4 = - - - - - - . . ; . . .
PLSM . ! ! !
0 T T T T T 1 T T T T 1
21.05 22.05 23.05 24.05 25.05 A15% -1.0% -05% 00% 05% 10% 15%

* no axyusam uz cocmasa Mndexca MMBE unnosayuu
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RTS™

lMpou3eo0HbIe Ha UHOeKCbI

WUHpekc PTC u 6a3uckl pbioyepcoB
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3a Hepento ¢ 21 no 25 maa 2012r. obbem
TOProB  MPOM3BOAHLIMW  WHCTPYMEHTAMM  Ha
MHOEKCbl Ha cpoyHonm cekuun FORTS coctaBun
786,27 mnpa. pybnen unu 9,75 MiH. KOHTPaKTOB.

Haunbonee nWKBMAHBIM CPOYHBIM KOHTPaKTOM
Ha pbiHke FORTS gaBnsetca dbtovepc Ha MHaekc
PTC, obbem TOproB MO 3TOMYy KOHTPaKTy Ha
npownow Hegene coctasun 717,08 mnpa. pybnen
unm 8,88 MIH. KOHTPaKTOB.

Oblovepcbl Ha WMupgekc PTC Ha npolunon
Hepgene ToproBanuch B 6akBopaaunn. Mngekc PTC
3a Hegeno notepan B Bece 1,30%, npu STOM
NIOHbCKME n CEHTADpbCKMNe dbtovepchl
nogewesenu Ha 1,10% n 0,95% cooTBETCTBEHHO.

CymMMapHbIi 0O6bEM OTKPLITLIX MO3ULUA B
KOHTpakTax no dbtovepcam Ha WMupgekc PTC 3a
Hegeno BbIpoc Ha 28,89%.

O6beM ToproB ObHOYEPCHLIM KOHTPAKTOM Ha
Muagekc MMBB, obpawatowmmea B cekuum FORTS
cocTaBw/l Ha npoweawen Hegene 2,94 wmnpga.

pybrnen wunm 23,06 Thic. KOHTpakToB. 3a
npoLueaLLyo Hegeno 6bIno OTMEYEHO
yMeHblUeHne obbema OTKpbITbIX NO3NUMA B

KOHTpakTax no dbrovepcy Ha NHoekc MMBB — Ha
7,85%

Ob6bem TOpros onuuoHamn Ha WHaekc PTC
coCTaBui Ha npowsion Hegene 64,19 wmnpa.
pyonen wunu 829,19 TbIC. KOHTpakTOB. OOBLEM
OTKPbITbIX MO3MLUMA NO COCTOSHUIO Ha KOHeL,
Hegenun coctasun 113,26 mnpg. pybnen wunu
1,31 MnH. KoHTpakToB. [lpM 3TOM Ha Jgonto
OMnuMOHOB Konn npuxoamnocb 52,92% OTKPbLITOro
WHTepeca no onuuoHam. Hambonblunii OTKPbITHIN
MHTepec Mo ONnuMoHaM Ko BObin cocpeaoToYveH Ha
ctparike 140 000, makcumyM No onumMoHam nyT Obin
OTMeuyeH Ha cTtpanke 100 000.

3a npowewyo Hegento noBbileHNe obbema
OTKPbITbIX NO3nuuin no onuuoHam Ha NHgekc PTC
coctaBuno 50,24%.

OTKpbITble NO3MLUMN B KBapTan bHbIX
onuuoHax RTS-06.12 no cTpaikaM, MIH.py6.
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UHpekcbl MMBB-PTC — kntoyeBble MHAMKATOPbI OPraHM30BaHHOMO pbiHKA LEHHLIX ByMar n nponsBoAHbIX akTMBOB Poccun. MHOekehbl
aKUMIM OTHOCSITCH K TUMY B3BELLUEHHBLIX MO Kanutanuaauum oHOO0BbIX MHOEKCOB. B ocHOBe Mx dhopmyrnbl pacyeTa NeXuT OTHOLLEHWEe
CYMMapHOW pbIHOYHOW KanuTanu3awumn akLmi, BKIYEHHBIX B CMIMCOK MHAEKCA, K aHANOrM4YHOMY NokasaTento Ha HavarnbHyo gaTty.

UHpekc MMBB npeactaBnsieT coboii KOMNO3UTHLIN MHAEKC poccuiickoro ooHA0BOMO pbiHKa, BkNovamowmin 30 Hanbonee NUKBUAHbIX
aKkuuii KpynHenLwmnx n JUHaAMMYHO Pa3BUBAIOLLMXCS POCCUACKMX SMUTEHTOB, BUAbl 3KOHOMUYECKOWN AEATENbHOCTM KOTOPbIX OTHOCATCS K
OCHOBHbIM CEKTOpam 3KOHOMMKW. PacyeT uHOEekca OCyLlecTBMsieTCA Ha OCHOBE LieH aKuui, BblpaXeHHbIX B pybnsax Poccuickon
depepaumn.

UHpekc PTC — wvHOMKaTOp LUMPOKOTO pblHKA, pPacCYMTbLIBAETCA Ha OCHOBaHMM uUeH 50 nukBuMaHbIX akumi Havbonee
KanuTanmaMpoBaHHbIX POCCUMCKMX 3MUTEHTOB, YTO MO3BONSET Hauboree TOYHO OTpaxaTb M3MEHeHMs Bcero (poHOOBOro pbiHKA
Poccun. PacyeT nHagekca ocyLLecTBNAETCA Ha OCHOBE LiEH aKLMiA, BblpaxeHHbIX B gonnapax CLUA.

KanutanusauuoHHble UHOEKCHI - B3BELLUEHHbIE MO pblHO‘-IHOI;I Kanuntanm3auunm nHOeKkcCbl Hanbornee NUKBUOHbIX aKUMIA pOCCI/|I7|CKI/IX
OMUTEHTOB:

MICEX LC (MICEX Large Cap Index) — nHOeKC akuuin KoMnaHui BbICOKOW KanuTanu3auuu.
MICEX MC (MICEX Mid Cap Index) — nHOEKC akuuin KoMnaHWi CTaH4APTHOW KanuTanu3aumm.
MICEX SC (MICEX Start Cap Index) — unHgekc akumii komnaHuin 6a3oBor kanutanusaumu.

OTpacneBble MHAEKCbI OTPaXKaOT M3MEHEHMS LIeH aKkUUi, SMUTEHTbI KOTOPbLIX OTHOCATCA K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMUKY,
npeacTaBneHHOMY Ha POCCUIACKOM (hOHOOBOM pbiHKe. B Ux cocTaB BxoguT, kak npasuno, oT 10 go 20 NuKBUAHLIX akuui Hanbonee
KanuTanuanMpoBaHHbIX 3MUTEHTOB AAHHOIO ceKTopa:

MICEX O&G (RTSog) — nHAEeKC akumin komnaHuii HedhTerazoBon oTpacnm

MICEX PWR (RTSeu) — nHAEKC akumin KOMNaHW S3HepreTM4eckon otpacnu

MICEX TLC (RTStl) — uHaekc akumin TenekoMMYHUKaLMOHHbBIX KOMMaHWM

MICEX M&M (RTSmm) — nHAEeKC akuuii KOMNaHMm MeTanmyprutyeckon 1 ropHoaobbIBatoLLEen oTpacnen
MICEX MNF (RTSin) — nHAEKC aKkumMin KOMMaHW MaMHOCTPOUTENBHOW OTpacnu

MICEX FNL (RTSfn) — uHgekc akumii KomnaHun pHaHCOBO-06aHKOBCKOWM OTpacnu

MICEX CGS (RTScr) — nHaekc akumii KOMnaHuin noTpebunTenbCcKoro cektopa

MICEX CHM — nHaekc akuuin koMnaHuii XMMUYECKON N HEOTEXMMNYECKO OTpacnu

lMpon3sBognTca pacyeT 3HaYeHW OTpacneBblX WMHOEKCOB, BbIPaXEHHbIX B PyOMsX, M pacyeT BanioTHbIX 3HAYeHW oTpacneBblX
WHAEKCOB, BblpaxeHHbIX B gonnapax CLUA. MNpu aTom B kayecTBe «pybreBon NCTOPUMY» 3HAYEHNIA MHOEKCOB UCNOMb3YyeTCA «MCTOPUSA»
3HayeHui oTpacnesbix uHAekcoB MMBB, a «BantoTHOM UCTOpUUY» — «MCTOPUSI» oTpacneBblx nHaekcos PTC.

PervoHanbHble MHAEKCbI — WHOEKCHI aKLUA, KOP3WHbI KOTOPbLIX BKMOYAOT LEHHble Gymaru, gonyuieHHblie k Topram B MMBB-PTC,
oTOOpaHHbIE MO MoKa3aTensaM fNMKBMOHOCTU U KanuTanusaumm u BeAyLmux CBOK AEATENbHOCTb MPenMyLLEeCTBEHHO B TOM UMW MHOM
denepanbHOM okpyre. Ha cerogHsaLWHMIA AeHb AOCTYyNHA UHopmauusa no nnaekcy Cmubupckoro dpegepansHoro okpyra — MHgekcy PTC
Cunbupb.

UHpekc RTS Standard sBnseTtca nMHAMKATOPOM pbiHKa Hambonee NUMKBUAOHBLIX aKUMA POCCUMICKUX KOMMAHWIA UKW Tak HasblBaeMbIX
«rony6bix duiek». Haekc paccumTbiBaeTCst HA OCHOBaHWM LieH COEMNOK U KOTMPOBOK 15-Tn Hanbornee NMkBMOHbLIX aKLMIA POCCUNCKOrO
hoHO0BOrO pbiHKa. PacyeT nHaekca BegeTcst Ha OCHOBaHUM LIEH aKLMIA, BblpaXKEHHbIX B pyonsix.

NHpekc MMBB — nHHOBauum — MHOEKC akLMn POCCUIACKMX KOMMNaHui cektopa "PbIHOK MHHOBaLMA 1 UHBECTULINIA".

Poccuickuin mHaekc BOMaTUIIbLHOCTU — WMHAMKATOP CPOYHOrO pblHKA, KOTOPbLIN PacCYMTLIBAETCS HA OCHOBE BONAaTUIbHOCTW LEH
onumoHoB Ha dbtovepc Ha NHaeke PTC. lMpu pacyeTe ctonmocTu npumeHsaeTca chopmyna bnaka-Loynasa.

OAO MMBB-PTC
[enapTameHT MHOEKCOB U BUpPXXeBO MHCpopMaLMm
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