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Komno3sumHbie uHOeKchI

NHoekc MMBB 1338,07 3,08% -3,49% -14,93% -20,93%

WHpekc PTC 1296,98 5,65% -12,93% -22,67% -33,18%

WHpekc RTS

Standard 9183,11 1,90% -4,18% -14,64% -20,31%
Ompacneebie UHOeKChI (Py6. 3Ha4YeHusl)

Hedbb 1 ras 284577 3,51% -2,39% -13,93% -9,54%

OnekTpoaHepreTuka 172791 9,08% -9,14% -28,56% -38,40%

MoTpebutenbckuit

cekTop 433982 2,65% -598% -9,95% -18,83%

TenekomMmyHukauum 2011,69 5,92% -4,03% -13,17% -16,47%

MalunHocTpoeHue 181294 3,75% -6,88% -10,11% -23,86%

®uHaHcbl 453254 3,90% -8,05% -17,06% -26,48%

Xnumms n

HedTexumus 706160 3,09% 0,25% -3,86%  2,55%

MeTannbl 1 obblya 2807,54 4,83% -3,88% -18,93% -47,20%

Bbicokas kan-a 214139 2,48% -3,24% -15,09% -21,25%

CraHgapTtHas kan-s 2296,35 7,54% -1,97% -13,42% -24,16%

Basosas kan-s 319543 2,83% -8,27% -18,39% -34,99%

NHpekc

BONaTUITLHOCTH 42,52 -712% 37,87% 26,28% 71,45%

WHpekc PTC Cnbupb 665,57 4,69% -7,18% -14,02% -26,85%

Nupekc MMBB

MHHoBaUuun 664,55 0,22% -7,22% -10,84% -31,67%
Kypc donnapa (L/6 P®)

USD / RUB 32,74 -0,55% 10,62% 11,15% 18,25%

KIKOYEBbLIE CEKTOPbI
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Ha npowegwen Hegene WHaekc MMBB
nosbicuncsa Ha 3,08% go 1 338,07 (1 298,08 Ha 1
nioHs1 2012r.).

Honnaposbii MHaekc PTC Bbipoc Ha 5,65%
0o 1 296,98 (1 227,65 Ha 1 utoHa 2012r.). Kypc
ponnapa CLA no oTHoweHuo K pybnio 3a
npoweawyo Hegento yrnan Ha 0,55%.

Ha doHgoBom  pbiHKE  Habnwoganochb
MOHWXeHne BonaTtunbHoOCcTU: Poccuincknn nHageke
BONATUNBHOCTM onycTunca Ha 7,12% po 42,52
nyHkTa (45,78 nyHkta Ha 1 unioHs 2012r).

Ha npoweawen Hegene BCe KNO4YeBble
cekTopa  9KOHOMWKM, NpPeACTaBfeHHble Ha
poccuinckom  (DOHAOBOM  pblHKE,  Mokasanu
NONOXWUTENbHYD AMHaMuKy. Jlugepom pocTta
CTan CeKTop JnEeKTPOSHEepreTukn: MnoBbILEHNE
no oTpacneeBomMy uHaekcy coctaBusio 9,08%.
Takxke CYyLLLeCTBEHHOE yBenm4eHue
NPOAEMOHCTPMPOBANM  TENEKOMMYHMKaUMM 1"
meTannyprma - WHOeKC TenekoMMYyHUKauun
BblpoC Ha 5,92%, a MHOoekc meTannoB 1 Ao0bium
npnbasun B Bece 4,83%.

Nupekc MMBB WMHHOBaLUuM mnoBbICUCA Ha
0,22%.

B Haubonbluen cTeNeHn POCT pbiHKA aKUui
3aTPOHYN CpeaHMe No KanuTanu3aumm KOMnaHum
- NHpekc KOMMaHumn cTaHgapTHOM
KanuTanusaumm npubasun B Bece 7,54%, Ttorga
kak MHpekc komnaHum GasoBoW Kanutanusaumm
BbIpOC Ha 2,83%, a MlHOoekc KoMnaHUN BbICOKOW
Kanutanm3aumn — Ha 2,48%.

KAMUTAITU3AUNOHHBIE MHOEKCDI

04.06 05.06 06.06 07.06 08.06 09.06

= NHpekc PTC m— Hpekc MMBB

Bbicokas kanuT-s CTaH,D,apTHaﬂ Kanut-a

Bba3soBas kanuTt-a



_MMBB
== MICEX

®OHOOBbLIE MHOEKCHI

Hepens ¢ 4 no 9 uwoHa 2012r.

RTS™

UHOekc MMBbB

ekc MMBB

1 354

1330 r-vemrmmmmmee e

1310 +-hg- Wk -~ -

1290 - T

1270 Lo

O61bem ToproB (OCH.), MnipA.pyo.
55

04.06 05.06 06.06 07.06 08.06 09.06

BnusiHne Ha Unpekc MMBB, %
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+3,80%  -0,72% 0% +3,08%

OTtpacneBas cTpyktypa MHpekca MMBB
55,72%

1,73%

6,86%

4,86% 8:70%

17,46% 4.27%
o ' 0,41%
HedTb 1 ra3 B noTpebuTenbCkuii CEKTop
B XMr4eckoe Npou3BoaCcTBO B meTannbl u Aobblva
3MeKTpo3HepreTmka TpaHcnopT

B TeNeKoOMMYHMKauumn (bVIHaHCbI

HN3meHeHue yeHb! UTorosoe
CHUXeHune o
Hedenro N3MeHeHun| BnusiHue, %

3a Hegento ¢ 4 no 9 noHa 2012r. pOCCUNCKUN
PbIHOK aKuunm NnpoaeMOHCTpUpoBarn
NonoXuTenbHyto  guHamuky. Wugekc MMBDB
nogHsnca Ha 3,08% po 1 338,07 (1 298,08 Ha 1
nioHs 2012r.). Tlo COCTOSHUIO Ha KOHeL, Hepenu
Mupekc MMBB ©Obin Ha 3,49% Huxe cBoero
3akpblTua Mmecsu Hasag (1 386,41 Ha 5 mas
2012r.) wn Haxogunca Ha 20,93% Huxe
aHanorn4yHoro nokasartensa rog Hasag (1 692,34
Ha 9 nioHa 2011r).

O6bem TOproB B OCHOBHOM peXuUMe LieHHbIMN
Oymaramn, BKNIOYEHHbIMM B 06aldy pac4deTta
uHgekca, coctasun 206,13 wmnpa. py6., a
Kanutanusauus akuun, BXogswmMx B MHAEKC, Ha
KoHeL, Hegenu coctasuna 17 980, 92 mnpa. pyo.

Mo wntoram Hepenun 27 akuuMn, BXOOSALMX B
cnmcok WMHpekca MMBB, okasanm Ha ero
ONHAMUKY NONoOXUTenbHoe BO3encTene
(+3,80%), a 3 ueHHble 6ymarm noBAUANMU
oTpuuateneHo (-0,72%).

Hanbonbwwuin Bknag B poct MHaekca MMBB
no wuToram Hegenu BHECNU LUeHHble Oymaru
HedpTerasoBoro cektopa (+1,18%), duHaHCOB
(+0,68%) 1 anekTpoaHepreTukn (+0,51%).

Hanbonbluee MNO3WTUBHOE  BRAUSIHWE  Ha
MHpekc MMBB oka3ano noBblleHne LUeH Ha
06bikHOBeHHble akumm OAO HOBATO3K (+0,62%),
OAO CbepbaHk (+0,46%) wn OAO lNasnpom
(+0,35%).

Ha He@TerasoBbii CeKTOp  NpuxoguTcs
55,72% cymmapHoM Kanutanudaumm WHpekca
MMBB. Cpegu octanbHbIX OTpacrnen BbigensoTca
duHaHchl (Bec B nHaekce 17,46%) n metannyprus
(8,70%).

Bknap cektopa B auHamuky Uupekc MMBB, %
HedTb 1 ras - . .

UHaHChI
QIEeKTpo3HepreTuka
mMeTannbl n [J,OGbI‘-la
TenekoMMyHuKkauum
noTpebuTensLCKuin cekTop

TpaHcnopT

XnumMmn4eckoe NnponssoacTeo

-02% 02% 05% 08% 1,1% 1,4%
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MICEX Hegensa ¢ 4 no 9 uwoHAa 2012r.
UHOekc PTC
1 35I6|.r:1e|(c PTC RTSV§5,o
50.0 3a Hegento ¢ 4 no 9 nioHa 2012r. MHaeke PTC
1280 +-- noBbicuncs Ha 5,65% po 1 296,98 (1 227,65 Ha 1
45.0 nioHa 2012r.). Mo cocTodAHMI0 Ha KOHeLW Heagenwu
' Mupekc PTC ©Obin Ha 12,93% HuWxe cBoero
1240 T--4 400 3aKpbiTUA Mecsl Hasag (1 489,55 Ha 5 mas
' 2012r.) wn Haxogunca Ha 33,18% Huxe
aHanornM4yHoro nokasartens rog Hasag (1 940,98
1200 350 Ha 9 moHs 2011r.).
Wnpeke PTC USD/RUB MoBbiweHne WHgekca PTC Ha npowepgwen
1320 34,5 Hepene COMpoBOXAanochb CHWXEeHnem
34,0 BONMATUNBbHOCTMU: Poccunckun MHOEKC
1280 33,5 BonaTtunbHocTn RTSVX noHmsuncs Ha 7,12%.
1240 ggg Kypc gonnapa CLUA no oTHoweHuio K pybnto
1200 320 3a npoweaLyo Hegento ynan Ha 0,55%.

Mo ntoram Hegenu 34 n3 50 akuun, BXoaALLMX

B cnmcok WHpekca PTC, okaszann Ha ero

O6bem ToproB Standard&Classica, mnH.gonn. AOANHaAMUKY nonoXxuTternbHoe BO3encTene
(+5,86%), 10 akumm — oTpuuatenbHoe (-0,21%),

1800
LieHa 6 LeHHbIX Bymar He 3MeHunach.
1200 Y
Hanbonbwwun Bknag B poct MHaekca PTC no
600 UToraMm Hegdenu BHECNU LEeHHble Gymary HedpTu u
rasa (+2,72%) " dmHaHcoB
04.06 0506 06.06 07.06 08.06 09.06 (+1,22%).
* ¢ yuemom eHeOUpIHCcebIX COeNoK Hanbonbwee no3uTMBHOE  BNUSHME  Ha

MHpekc PTC okasano noBbllleHWE LUeH Ha
0o6blkHOBeHHble akumm OAQO CbepbaHk Poccun
(+0,90%), OAO ["asnpom (+0,77%) n
OAO HOBATO3K (+0,74%).

BnusHue Ha UHaekec PTC, %
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UHOekc RTS Standard

UHpekc RTS Standard
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O6opor Standard, mnpa.py6.*
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* no axyusam uz cocmasa Mnuoexca RTS Standard

09.06

Nunpepbl BNuaHna Ha MHpgekc RTS Standard, %
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UHOekc PTC Cubupb

UHpekc PTC Cubupb

Nupepbl BNusaHua Ha UHaekc PTC Cubupsb,
%
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Nupepbl BNusaHua Ha UHpekc MMBB
WUHHOBauuum, %
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®brovepc Ha MHaekc MMBB (cekuust FORTS)
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3a Hepento ¢ 4 no 9 uioHA 2012r. ob6bem
TOProB  NPOWM3BOAHBIMW  WHCTPYMEHTaMW  Ha
WMHOEKCbI Ha cpodHon cekuun FORTS cocTtaBun
719,20 mnpa. pybnen unm 8,68 MNH. KOHTPaKTOB.

Hanbonee nNUKBMOHBIM CPOYHBLIM KOHTPAKTOM
Ha pbiHke FORTS saBnsetca ¢btovepc Ha UHaekc
PTC, obbem TOproB no 9TOMY KOHTPaKTy Ha
npowson Hegene coctasun 643,60 mnpg. pyonen
WUnn 7,78 MITH. KOHTPAaKTOB.

Oblodepcbl Ha WHgekc PTC Ha npownon
Hedene  MPEeUMYyLLECTBEHHO  TOproBanucb B
6akBopaaumn. Mingekc PTC 3a Hegento npnbaeun B
Bece 5,65%, npy 9TOM MIOHLCKME U CeHTADbpbCKMEe
dbtovepcbl  nogopoxanu Ha 6,08% wn 6,36%
COOTBETCTBEHHO.

CyMMapHbIi 06bEM  OTKPLITBIX MO3ULUA B
KOHTpakTax no dbtovepcam Ha WHpgekc PTC 3a
Hefento ynan Ha 3,74%

O6bem TOproB blOYEPCHLIM KOHTPAKTOM Ha
MHpekc MMBB, obpawatowmmes B cekunmn FORTS
cocTaBun Ha npowedwen Hegene 4,70 mnpAa.
pyornem wnm 35,88 TbiC. KOHTpakToB. 3a
npowleaLlyo Hegento ObINo0 OTMEYEHO yBENUYEHNE
obbemMa OTKpbITbIX MO3WLUMI B KOHTPaKTax no
dbtovepcy Ha MHagekc MMBB — Ha 11,07%

O6bvem TOproe onuuoHamun Ha WNHpgekc PTC
COCTaBun Ha npowrnon Hegene 66,77 Mnpa.
pybnen wnu 821,72 TbiC. KOHTpakToB. ObObEM
OTKPbITbIX MO3ULUMA MO COCTOSHWIO Ha KOHeL|,
Hegenu coctasun 124,03 mnpa. pyonen wnm
1,43 MnH. koHTpaktoB. [lpn 9TOM Ha gonto
OrnumMoHoB Kormn npuxogunocb 51,70% OTKPLITOro
MHTEpeca no onuuoHam. Hambonblunii OTKPbITbIN
WHTepec No onumMoHam Korn Bbin cocpefoTodeH Ha
cTpanke 140 000, makcMMym no onuMoHam nyT Obin
OTMeueH Ha cTpaike 100 000.

3a npowealwyo Hegento noeblweHne obbema
OTKPbITbIX NO3nuun no onuuoHam Ha NHgekc PTC
cocTtasuno 1,96%.

OTKpbITble NO3ULUK B KBapTaNbHbIX
onuuoHax RTS-06.12 no cTpaikam, MNnH.py6.
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Uupekcbl MMBB-PTC — kntoyeBble MHAMKATOPbI OPraHM30BaHHOIO pblHKAa LieHHbIX Bymar u npou3BogHbIX aktmeoB Poccun. MHaekchl
aKUMM OTHOCATCH K TUNY B3BELLUEHHbLIX MO Kanutanusauuy doHOO0BbIX MHAEKCOB. B ocHoBe ux hopmynbl pacyeta NexuT OTHOLLEeHne
CYMMapHOW PbIHOYHOW KanuTanu3auum akumin, BKMIOYEHHbIX B CNIMCOK MHAEKCA, K aHanorMyHoMy rnokasaTtento Ha HavanbHyo aary.

UHpekc MMBB npenctaensieT cobo KOMMO3UTHBIN MHOEKC POCCUACKOro oOHAOBOrO pbiHKa, BKtovaowmin 30 Hanbonee NUKBUOHbLIX
aKUMIN KPYNMHENLWNX N AMHAMUYHO Pa3BMBAIOLLMXCA POCCUNCKMX AMUTEHTOB, BUAbI 9KOHOMUYECKON OEATENBHOCTM KOTOPbIX OTHOCATCH K
OCHOBHbIM CeKTOpaMm 3KOHOMMKM. PacyeT MHOEKca OCYLLECTBMSETCA Ha OCHOBE LIeH aKUMi, BblpaXeHHbIX B pybnsax Poccuiickoi
depepauun.

MHpgekc PTC - wHAOMKATOP LUMPOKOTO pblHKA, pPacCYMTbIBAeTCad Ha OCHOBaHMM LUeH 50 nukBMAHbLIX akuui Hambonee
KanuTanmavpoBaHHbIX POCCUMCKMX 3MUTEHTOB, UTO MO3BONsAeT Haubonee TOYHO OTpaXaTb M3MEHeHUsi Bcero (POHOOBOro pblHKa
Poccuun. PacueT nHagekca ocyllectsnsieTcs Ha OCHOBE LieH akLuiA, BblpaxkeHHbIX B gonnapax CLUA.

KanutanusauuoHHble MHAEKCbI - B3BELUEHHbLIE MO prHO‘-IHOI7I Kanntann3aumun MHOEeKCbl Hanbonee JINMKBNAHbIX aKLWIVI pOCCVIVICKVIX
OMUTEHTOB!

MICEX LC (MICEX Large Cap Index) — MHOEKC akuuii KOMNaHui BbICOKOWM KanuTanuaawuu.
MICEX MC (MICEX Mid Cap Index) — MHOEKC akuuii KOMNaHuii CTaHAapTHOWM KanuTanu3auuu.
MICEX SC (MICEX Start Cap Index) — nHOEKC akuuii koMmnaHuin 6a30Bow Kanutanusauuu.

OTpacneBble MHAEKCbI OTPaXaroT U3MEHEHNS LIeH aKLMN, SMUTEHTbI KOTOPbIX OTHOCATCH K COOTBETCTBYIOLLLEMY CEKTOPY 3KOHOMMKM,
npeacTaBneHHOMy Ha poccuickoM (hOHAOBOM pbiHke. B nx coctas BxoawT, Kak npasuno, oT 10 go 20 nuksuaHbIX akuui Hanbonee
KanutanuampoBaHHbIX SMUTEHTOB AaHHOrO CekTopa:

MICEX O&G (RTS0g) — MHAEKC aKkumMin KOMMaHn HedhTerasoBown oTpacnm

MICEX PWR (RTSeu) — uHAEKC akuMin KOMNaHWi SHepreTM4eckom otpacnm

MICEX TLC (RTStl) — uHgekc akumin TeNeKOMMYHUKaLMOHHBIX KOMMaHWNA

MICEX M&M (RTSmm) — MHOEKC aKLUi KOMMaHWI MeTannypruieckon n ropHogo0bIBatoLLel otpacnem
MICEX MNF (RTSin) — uHAEKC akuMin KOMNaHWi MallMHOCTPOUTENBHOW OTpacnm

MICEX FNL (RTSfn) — nHaekc akuuin kKomnaHuin ouHaHCOBO-6aHKOBCKOM oTpacnu

MICEX CGS (RTScr) — nHAeKkc akuuii KomnaHuin noTpebutenbckoro cekropa

MICEX CHM — vHOEeKC akuMin KOMMaHUA XMMUYECKOM U He(DTEXMMUNYECKOW OTpacnm

lMponsBoanTca pacyeT 3HAYEHUI OTpPacreBbIX WHAEKCOB, BblPaXeHHbIX B PyOnsax, v pacyeT BamntoTHbIX 3HAYEeHWA OTpacrneBbIX
WHOEKCOB, BblpaxeHHbIx B Aonnapax CLUA. Mpu aTom B kayecTBe «pybGneBow NCTOPUUY 3HAYEHUI MHOEKCOB UCMOMb3yeTCa «UCTOPUSA»
3Ha4YeHui oTpacnesbix MHaekcoB MMBB, a «BantoTHOM NCTopuny — «MCcTopusi» oTpacneBblx nHaekcos PTC.

PervoHanbHble MHAEKCbI — WHOEKChI aKLMIA, KOP3MHblI KOTOPbLIX BKMOYAKT LEHHble Bymaru, gonyuieHHble k Topram B MMBB-PTC,
oTOOpaHHbIe MO MoKa3aTensM NUKBUAHOCTU U KanuTanu3auMu 1 BedyLiMX CBOK AeATENbHOCTb NPEUMYLLECTBEHHO B TOM WM MHOM
denepanbHOM okpyre. Ha cerogHsLWHMIN AeHb AoCTynHa uHdopmaumsa no nHaekcy Cubmpckoro degepansHoro okpyra — Ngekcy PTC
Cnbwupb.

WUupekc RTS Standard sensetcs wHOMKaTopoM pbiHKa Hanbonee NMUKBUAHBIX aKLUA POCCUMCKUX KOMMaHWMA UMW Tak HasblBaeMbiX
«rony6bix cuiieky». MIHOeKC paccunTbiBaeTCs Ha OCHOBaHUM LIEH COENOK U KOTUPOBOK 15-Tn Hanbonee NUKBUOHbBIX aKUMn POCCUNCKOrO
(hoHO0BOrO pbiHKa. PacyeT nHaekca BeAeTCst Ha OCHOBaHUM LiEH aKLMI, BbIPaXXEHHbIX B pybnsx.

NHpekc MMBB — HHOBaUMK — MHOEKC akUUN POCCUACKMX KOMMNaHW cekTopa "PbIHOK MHHOBaLMA 1 MHBECTULIMA".

Poccuiickuin uHgekc BonaTUNbHOCTU — MHAMKATOP CPOYHOMO PbliHKA, KOTOPbIA paccyMTbiBAETCS Ha OCHOBE BOMATMIIBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctoumocTu npumeHsieTcs coopmyna bnaka-LLoynaa.

OAO MMBB-PTC
[enapTtameHT NHOEKCOB 1 BupxxeBow MHOpMaLun
Poccus, 125009 r. Mockea, Bonbwion Kucnosckuii nep., .13

TenedoHsbI: +7(495) 363 -3232 (go6. 24003)
dakcbl: +7(495) 363 -3232 (0o6. 22222)
E-mail: indices@micex.com
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