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Komno3sumHbie uHOeKchI

WHpekc MMBB 137523 2,78% 2,27% -15,46% -18,08%

WHpekc PTC 1337,50 3,12% -4,52% -23,78% -30,30%

WHpekc RTS

Standard 943274 272% 1,70% -15,48% -17,26%
Ompacneebie UHOeKChI (Py6. 3Ha4YeHusl)

HedTb 1 ras 292190 2,68% 3,39% -1525% -6,23%

OneKTpo3sHepreTuka 1752,86 1,44% -3,09% -29,07% -38,59%

MoTpebutenbckuit

cekTop 4507,72 3,87% 3,45%  -9,53% -15,87%

TenekoMmyHviKaLmm 202426 0,62% 2,40% -15,68% -16,27%

MalumHocTpoeHue 1830,78 0,98% 1,25% -14,73% -23,40%

duHaHcbl 4 663,11 2,88% -0,83% -16,06% -24,08%

Xumus n

HedTexumus 7 220,33 2,25% 4,26% -1,58% 2,18%

MeTannbl n gobbiva 288701 283% 221% -17,64% -45,48%

Kanumanu3sayuoHHble UHOeKchbI

Bbicokasi kan-s 2196,13 2,56% 1,38% -15,56% -18,02%
CraHpapTHas kan-s 235339 248% 4.69% -1417% -23,69%
basoBas kan-s 3189,73 -0,18% -3,56% -20,67% -35,18%

Temamu4eckue uHOeKcbI

NHpekc

BONaTUITLHOCTH 38,48 -9,50% 3,41% 17,78% 39,62%
WHpekc PTC Cnbupb 676,34 1,62% -0,74% -14,24% -25,64%
Nupekc MMBB

MHHoBaUuun 654,59 -1,50% -6,13% -11,85% -33,35%

Kypc donnapa (L/6 P®)

USD/RUB 32,58 -0,49% 7,64% 10,38% 16,77%

KIMKOYEBbLIE CEKTOPbI
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Ha npowegwen Hegene WHaekc MMBB
noBbicuncsa Ha 2,78% go 1 375,23 (1 338,07 Ha 9
nioHst 2012r.).

Honnaposbii MHgekc PTC Boipoc Ha 3,12%
no 1 337,50 (1 296,98 Ha 9 uoHa 2012r.). Kypc
ponnapa CLWA no oTHoweHuo Kk pybnio 3a
npoweawyo Hegento yrnan Ha 0,49%.

Ha doHgoBom  pbiHKE  Habnwoganochb
MOHWXeHne BonaTunbHOCTU: Poccuincknn nHaeke
BonaTunbHocTn onyctuncs Ha 9,50% po 38,48
nyHkTa (42,52 nyHkta Ha 9 nioHs 2012r).

Ha npoweawen Hegene Bce KNo4veBble
cekTopa  9KOHOMWKM, MpeAcTaBleHHble  Ha
poccuinckom  (POHAOBOM  pblHKE,  Mokasanu
NonoXnTenbHyto AvHamuky. Jlugepom pocTta
cTan noTpebuTenbCKU CEeKTOP: MOBLILLEHWE MO
oTpacneBoMy uHaekcy coctaBuno 3,87%. Takke
CyLLLeCTBEHHOE yBenuyeHue
NPOAEMOHCTPMPOBanM (OUHAHCOBLIA CEKTOp U
meTannyprma - WMHOoekc dUHAHCOB BbIPOC Ha
2,88%, a Ingekc meTtannoB 1 4o0bluM npubasmn
B Bece 2,83%.

MHpekc MMBB WHHOBaumu cHuU3MNCA Ha
1,50%.

B Haubonbllen cTeNeHn pocT pbiHKa aKuui
3aTPOHYN  KpynHble  KomnaHum —  WHpekc
KOMMaHWA BbICOKOW KanuTanu3aumm npubasun B
Bece 2,56%, Torma kak WHOEKC KomnaHun
CTaHAapTHOW KanuTanuaauuun Belpoc Ha 2,48%, a
MHpoekc komnaHui 6as3oBoW KanuTanusauuu,
HanpoTtue, ynan Ha 0,18%.

KAMUTAITU3AUNOHHBIE MHOEKCDI
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UHOekc MMBbB

3a Hepenmto ¢ 13 no 15 woHa 2012r.
POCCUNCKUIA PBLIHOK akuun npogeMoHCTpupoBan
nonoxuTtenbHyto  guHamuky. WHgekc MMBDB
nogHsnca Ha 2,78% po 1 375,23 (1 338,07 Ha 9
noHs 2012r.). Tlo COCTOAHUIO Ha KOHeL, Hepenu
Mupekc MMBB ©Obin Ha 2,27% Bbille CBOEro
3akpblTua Mecsay Hasag (1344,75 Ha 15 mas
1330 —bmmmmmmmi it 2012r.) wn Haxoguncs Ha 18,08% Hwxe
aHanornyHoro nokasatensa rog Hasag (1 678,82
Ha 15 mioHa 2011r).

O6beM TOpProB B OCHOBHOM PEXMME LIEHHBbIMU
Oymaramn, BKMYEHHbIMM B 0Ga3ly pac4yeTa
unHgekca, coctasun 110,72 wmnpa. py6., a
KanuTanusauua akuui, BXoOAWwuMx B WHAEKC, Ha
13.06 14.06 15.06 KoHeL, Hegenu coctaBuna 18 459, 28 mnpga. pyo.

Mo wtoram Hepgenu 26 akuuin, BXOASALWMX B

BnusHue Ha UHaekc MMBB, %
cnmcok WMHpekca MMBB, okasanm Ha ero

MTSS : . : : : AVHAMUKY nonoXurensHoe BO3eNncTeue
MRKH | : : : : : (+2,82%), a 4 ueHHble OymarM nOBMUANK
FEES oTpuuaTensHo (-0,04%).
TATN HaunGonblwumin Bknag B poct MHoekca MMBB
MGNT . X X X no wuToram Hegenu BHECNU LUeHHble Oymaru
SNGS | : : : : HedpTerasoBoro cektopa (+1,44%), duHaHCOB
GMKN ' (+0,57%) n meTannyprum (+0,30%).
SNGSP . Hanbonbllee no3utuBHoe  BAusiHUE  Ha
NVTK X X X Mupekc MMBE oOkasano noBbllWEHME LEH Ha
LKOH | : : : o6bikHoBeHHble akumm OAO Cbepbank Poccum
URKA ' ; ; (+0,45%), OAO lasnpom (+0,41%) n
oAz ! ' OAO Yparnkanuii (+0,26%).
SBERE Ha He@TerasoBbii CeKTOp  NpuxoguTcs
' " " " j " 55,61% cymmapHon kanutanusauum WHgekca
-0,1% 0,1% 0,2% 0,3% 0,4% 0,5%

MMBB. Cpegu octanbHbIX OTpacrnen BbigensoTca

” 7 dwuHaHcbl (Bec B nHaekce 17,54%) n metannyprus
3MEeHeHuUe UeHbl CHWXeHne TOI'OBO% (8,76%)
Hederslro U3MeHeHun| BnusaHue, %

Yucno 6ymar
+2,82%  -0,04% 0% +2,78%

OTpacneBas cTpyktypa MHgekca MMBB Bknag cektopa B auHamuky Unaekc MMBB, %
55,61% ' '

HedTb 1 ra3
1,81% pUHaHCbI

meTannbl u obblya

6,93%

XnMu4yeckoe npous3BoacTBo

8,76%

4,81%

notpebuTenbCKuii cekTop

17,54% 4,13%

0,40%
o JNEeKTpoIHepreTuka
HedTb U ras B noTpe6uUTENLCKUIA CEKTOP posnep
M XMMWUYeCKoe NPOU3BOACTBO B MeTannbl 1 gobblua TeneKoMMyHUKaLMM
3reKTpo3HepreTuka TpaHcnopT
B TeNeKoMMYHVKaLmm hUHaHChI 0,1% 0,3% 0,7% 1,1% 1,5%
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BnusHune Ha UHaekc PTC, %

MTSSS
IRAO
ARLT |
DIXY
MRKH
MGNT
ROSNS
SNGSS
GMKNS
SNGSPS !
NVTKS
URKAS
LKOHS
GAZPS

SBERS .

-0,1% 0,1% 0,2% 0,3% 0,4% 0,5% 0,6%

U3meHeHue UueHbl Poct | Crmxenue Bes . I/I'roroaoci
Hedeso n3mMeHeHun | Bnusinne, %
| Uncrio Gymar [ 12 0 50

+3,32%  -0,20% 0% +3,12%

®OHOOBbLIE MHOEKCHI RTS SuPA

Hepgensa ¢ 13 no 15 uoHA 2012r.

UHOekc PTC

3a Hepgento ¢ 13 no 15 moHa 2012r. NHgeke
PTC nosbicunca Ha 3,12% po 1 337,50 (1 296,98
Ha 9 wuoHa 2012r.). Mo cocTosiHMIO Ha KOHeL
Hepenu NHoekc PTC 6bin Ha 4,52% Hwxe cBOEro
3aKkpblTna mecsy, Hasag (1 400,77 Ha 15 masa
2012r.) wn Haxogunca Ha 30,30% Hwxe
aHanorn4yHoro nokasartens rog Hasag (1 919,05
Ha 15 moHa 2011r.).

MoBbiweHne WHgekca PTC Ha npowepwen
Hepene COMpoOBOXAanoch CHWXeHnem
BONMATUNBbHOCTMU: Poccunckun MHOEeKC
BonaTtunbHocTM RTSVX noHmsuncs Ha 9,50%.

Kypc gonnapa CLUA no oTHoweHuio K pybnto
3a npoweawyo Hegento ynan Ha 0,49%.

Mo ntoram Hegenu 38 13 50 akumn, BXoOALLMX
B cnmcok WHpekca PTC, okaszann Ha ero
ONHAMUKY NonoXxuTenbHoe BO3JeNCTBME
(+3,32%), 12 akummn — oTpuuartenbHoe (-0,20%).

Hanbonbwwui Bknag B poct MHaekca PTC no
nToram Hegenu BHECNU LeHHble Bymarn HedpTh un
rasa (+1,78%), dmHaHcoB
(+0,64%) n meTannos n fo6b1un (+0,34%).

Haunbonbluee nNO3MTMBHOE  BNUSHME  Ha
Mupekc PTC okasano nMoBbilleHWE LEeH Ha
o6bikHOBeHHble akumm OAQO CbepbaHk Poccun
(+0,50%), OAO Masnpom (+0,50%) "
OAO JTYKOMN (+0,33%)).

Bknap cektopa B auHamuky Unpekc PTC, %

Hedtn n Masa
BaHkoB v onHaHcoB

MeTannos u gobblun

Xumunyeckoro
npousBoacTea

MoTpeb. ToBapos 1
TOoprosnun

0,0% 0,5% 1,0% 1,5% 2,0%



<= MMBb ®OHOOBbIE UHOEKCHI RTS™

MICEX Hepens ¢ 13 no 15 uoHAa 2012r.
UHOekc RTS Standard
UHpekc RTS Standard Nunpepsbl BnusHua Ha UHaekc RTS Standard, %
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UHOekc PTC Cubupb

* no axkyuam uz cocmasa Unoexca RTS Standard

Uupekc PTC Cnbupb INnpepsbl Bnusinna Ha Unpekc PTC Cubups,
680 - %
675 - '

SIBNS !
670 -
665 - GMKNS !
660 - HYDRS
O6BbemM TOpros*, MITH.py0. .
[T R RASP !
5O 4 -scmmmmmeenn .
o5 1. . OGKC !

0+ ' ' ' -07% -04% -01% 02% 05% 0,8% 1,1%
13.06 14.06 15.06
* no axyuam uz cocmasa Huoexca PTC Cubupo
UHOekc MMBbB UnHOBaUuu

Nupekc MMBB UHHOBauuu Nnpepbl BNuaHua Ha UHaekc MMBB

680 - WHHoBauum, %

670 - | uTll |
LIFE -
660 - '
ODVA
650 A ISKJ
DIOD +
O61bLeM Topros*, MIH.pyo6. '
12 qrmmmrmmmmrss PLSM !
ST ARMD |
4 .
NSVZ

0+ T T ) ' T T T T T )
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* no axyuam uz cocmasa Hnoexca MMBB unnosayuu
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RTS™

llpou3eo0HbIe Ha UHOEKCbI

RTSI UHpekc PTC u 6a3ucbl pblouepcos Basvcs!
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®brovepc Ha UHaekc MMBB (cekuust FORTS)
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3a Hepgento ¢ 13 no 15 uioHa 2012r. ob6bem
TOProB NPOM3BOAHBLIMW WUHCTPYMEHTAMW Ha WHAEKCHI
Ha cpodHon cekumm FORTS coctaeun 387,27 mnpa.
pyonen unu 4,55 MrH. KOHTPaKTOB.

Hanbonee nNUKBUOHBIM CPOYHBbIM KOHTPAKTOM Ha
pbiHke FORTS saBnsietcs dbtodepc Ha UHaekc PTC,
oObeM TOpProB MO 3TOMY KOHTPaKkTy Ha MpoLUSion
Hegene coctasun 347,87 mnpa. pyonen unm 4,09
MITH. KOHTPaKTOB.

®btovepckl Ha MHaekc PTC Ha npownon Heaene
npenMyLLIECTBEHHO ToproBanucb B O3kBOpAauuu.
MHpekc PTC 3a Heagento npnbasun B Bece 3,12%, npu
3TOM  MIOHbCKME U CeHTAbpbCckne  bloYepchbl
nogopoxanu Ha 2,16% n 2,70% cooTBETCTBEHHO.

CymmapHbii  06beM  OTKPbITbIX  NO3ULUA B
KOHTpakTax no dblovepcam Ha WHgekc PTC 3a
Hepgento ynan Ha 40,12%

Obbem TOProB (ObIOYEPCHBIM KOHTPAKTOM Ha
MHpekc MMBB, obpawatowmmest B cekumm FORTS
cocTaBuI Ha npoweawen Hegene 2,02 mnpa. pybnen
unu 14,9 Tbic. KOHTPaKTOB. 3a NpPOLUEALlY Heaernto
ObINO OTMEYEHO YMEHblUeHne obbema OTKPbITbIX
no3uumm B KOHTpakTax no dblodepcy Ha WHaekc
MMBB - Ha 80,32%

Obbem TOproe onumoHamu Ha WuHgekc PTC
cocTaBun Ha npownow Hegene 35,96 mnpa. pybnen
unn 428,32 Tbic. KoHTpaktoB. O6bemM OTKPbITbIX
Nno3vuMii Mo COCTOSIHUIO Ha AeHb, MpeALlecTBYOLWNA
ucnonHennro (14.06.12), cocraBun 127,47 wmnpAa.
pyonen wnu 1,47 MnH. KoHTpakToB. [lpn 3TOM Ha
JOn  onuMoHoB Ko npuxogunock  50,18%
OTKPbITOrO MHTepeca Mo onuuoHaM. Hanbonbiwni
OTKPbITbIA  MHTEPEC MO onuMoHaM konn  Obin
cocpefoToyeH Ha ctpainke 140 000, makcumym no
onuuoHam nyT 6bIn oTMeYeH Ha cTpanke 100 000.

3a npowelwyo Hefgeno nosbileHne obbema
OTKPbITbIX NO3uumMi No onuunoHam Ha NHgekc PTC (Ha
OeHb, NpPeAwecTBYOLWNA MWCMNOMHEHUIO) COCTaBMUITO
2,93%.

OTKpbITbIe NO3ULMUN B KBapTanbHbIX
onuunoHax RTS-06.12 no cTpankam, MiH.py6.
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Uupekcbl MMBB-PTC — kntoyeBble MHAMKATOPbI OPraHM30BaHHOIO pbiHKa LieHHbIX Bymar u npon3BogHbIX aktmeoB Poccun. MHaekcs!
aKUMM OTHOCATCH K TUNY B3BELLUEHHbLIX MO Kanutanusauuu oHO0BbIX MHAEKCOB. B ocHoBe ux opmynbl pacyeta NexuT OTHOLLEHWE
CYMMapHOW PbIHOYHOW KanuTanu3auum akumin, BKMIOYEHHbIX B CMIMCOK MHAEKCA, K aHanormyHoMy nokasaTento Ha HayanbHylo Aarty.

Unpekc MMBB npeacrtaensieT cobor KOMMNO3UTHBIN MHOEKC POCCUACKOro OOHAOBOMO pbiHKa, BKNtovaowmn 30 Hanbonee NUKBUOHbLIX
aKUMIN KpYNHENLWNX N AMHAMUYHO Pa3BMBAIOLLMXCA POCCUINCKMX AMUTEHTOB, BUAbI 9KOHOMUYECKON AEATENbHOCTU KOTOPbIX OTHOCATCS K
OCHOBHbIM CeKTOpaMm 3KOHOMWKM. PacyeT MHOEKca OCYLLECTBMSAETCA Ha OCHOBE LieH aKUMI, BblpaXeHHbIX B pybnsax Poccuiickoi
depepauun.

UHpgekc PTC — wuHAOMKATOP LUMPOKOrO pblHKA, paccYMTbiBAeTCs Ha OCHOBaHMM UeH 50 nuKBMOHbIX akuuMiA  Haubonee
KanuTanmaMpoBaHHbIX POCCUMCKUX 3MUTEHTOB, YTO MO3BONSIET Haubonee TOYHO OTpaXaTb M3MEHeHUsi BCero (OOoHOOBOrO pbiHKa
Poccuun. PacueT nHagekca ocyLlecTBnsieTCs Ha OCHOBE LieH akuuii, BbipaxkeHHbIX B gonnapax CLUA.

KanutanusauuoHHble UMHAEKCbI - B3BELUEHHLIE MO prHO‘-IHOI7I KanntTann3aumun MHOEeKCbl Hanbonee JIMKBNAHbIX aKLWIVI pOCCVIVICKVIX
OMUTEHTOB!

MICEX LC (MICEX Large Cap Index) — nHAeKC akumii KOMNaHui BbICOKON KanuTanu3auuu.
MICEX MC (MICEX Mid Cap Index) — MHOEKC akuuii KOMNaHUii CTaHAapTHOWM KanuTanu3auumn.
MICEX SC (MICEX Start Cap Index) — nHOEeKC akuuii koMmnaHuin 6a30Bow Kanutanusauuu.

OTpacneBble UHAEKCbI OTPaXalT U3MEHEHMWS LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCSITCA K COOTBETCTBYIOLLIEMY CEKTOPY SKOHOMWKM,
npencTaBneHHOMY Ha poccuiickoM (OOHAOBOM pbiHKe. B nx coctaB BxoauT, kak npasuno, oT 10 go 20 nuMKBUAHbLIX akuui Hanbonee
KanuTannaMpoBaHHbIX SMUTEHTOB A@aHHOro CekTopa:

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

MICEX PWR (RTSeu) — uHAEKC akuMin KOMNaHni SHepreTM4eckomn otpacnm

MICEX TLC (RTStl) — nHgekc akumn TenekoMMYHUKaLMOHHBIX KOMMaHUn

MICEX M&M (RTSmm) — MHOEKC aKLUii KOMMaHWI MeTannypruieckon n ropHogo0bIBatoLLel otpacnem
MICEX MNF (RTSin) — nHOEKC aKkLMi KOMMaHWIA MallMHOCTPOUTENBHOW OTpacnu

MICEX FNL (RTSfn) — nHgekc akuuin komnaHuin ouHaHCOBO-6aHKOBCKOM oTpacnu

MICEX CGS (RTScr) — MHOEKC akuuii KOMNaHui NoTpebnTenbCKOro cekxtopa

MICEX CHM — MHOEeKC akLMin KOMMaHUA XMMUYECKOM U HE(DTEXMMUNYECKOW OTpacnm

lMponssoanTca pacyeT 3HAYEHUI OTpacneBblX WHAEKCOB, BbIPaXEHHbIX B pybnsAx, u pacyeT BamnoTHbIX 3Ha4YeHWW oTpacneBbiX
WHOEKCOoB, BblpaxeHHbIx B Agonnapax CLUA. Mpu aTom B kayecTBe «pybneBow NCTOPUUY 3HAYEHUI MHOEKCOB UCMNOMb3YeTCA «UCTOPUSA»
3HayeHu oTpacnesbix MHAekcoB MMBB, a «BanoTHOM nctopum» — «uctopusi» otTpacnesbix nHaekcos PTC.

PervoHanbHble MHAEKCbI — WHOEKChI aKLMIA, KOP3WHbI KOTOPbLIX BKIMIOYAOT LEHHbIe Bymaru, gonyuieHHble k Topram B MMBB-PTC,
oTOOpaHHbIe MO MoKa3aTensM NMUKBUAHOCTU U KanuTanM3aumu 1 BedyLUMX CBOK AEeATENbHOCTb NPEUMYLLECTBEHHO B TOM WM MHOM
denepansHOM okpyre. Ha cerogHsLWHMIN AeHb AocTynHa uHdopmaumsa no nHgekcy Cubupckoro degepansHoro okpyra — Ngekcy PTC
Cunbupb.

UHpekc RTS Standard aensetcs wHAMKaTopoMm pbiHKa Hanbonee NMUKBUAHBIX aKLU POCCUMCKUX KOMMAHUA MUNN Tak Ha3biBaeMbIX
«rony6bix cuiieky». MIHOeKC paccunTbiBaeTCS Ha OCHOBAHWMM LIEH COENOK U KOTUPOBOK 15-Tn Hanbonee NUKBUOHbBIX aKUMii POCCUNCKOrO
hoHO0BOrO pbiHKa. PacyeT nHaekca BeAeTCst Ha OCHOBaHUM LiEH aKLMI, BbIPaXXEHHbIX B pybnsx.

Unpekc MMBB — nHHOBauUumn — MHOEKC akuUin POCCUACKUX KOMMaHU cektopa "PbIHOK MHHOBALMA 1 MHBECTULMI".

Poccuiickuin uHgekc BonaTUNbHOCTU — MHAMKATOP CPOYHOrO PbiHKA, KOTOPbIA paccyMTbiBAETCS Ha OCHOBE BOMATMIIBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaeke PTC. Mpu pacyeTe ctoumocTtu npumeHsieTcs oopmyna bnaka-LLoynaa.

OAO MMBB-PTC
[enapTtameHT NHOEKCOB 1 BupxeBow MHOpMaLun
Poccusa, 125009 r. Mockea, BonbLion Kucnosckuii nep., .13

TenedoHsbI: +7(495) 363 -3232 (go6. 24003)
dakchbl: +7(495) 363 -3232 (0ob6. 22222)
E-mail: indices@micex.com
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