MOCKOBCKA#A
BUPXA

KomriosntHeIe HHAEKCHI

WUHpekc MMBB 1441,36 -3,60% -3,69% -2,06% -5,76%
NHpekc PTC 147091 -4,34% -5,17% -2,97% -11,06%
WMHaekc PTC CtaHpgapT 9 796,27 -3,04% -3,65% -2,89% -6,29%
MHaekc PTC-2 1 500,93 -4,06% -8,66% -2,02% -20,05%
MICEX SC 3378,70 -3,31% -6,69% 1,79% -13,15%
OTpacrieBbie UHAEKCHI (Py6. 3HaAYEHNS)

HedTb 1 ras 3 156,27 -3,63% -3,53% -4,22% -2,21%
DneKTpo3HepreTuka 1523,18 -5,71%-10,75% -10,02% -34,23%
MoTpeburens.crad 5619,60 -2,95% -1,43% 13,73% 16,29%
ceKkTop

TenekoMMyHUKaLnn 2 231,38 -2,22% -0,21%  5,43% -4,02%
MaLuMHOCTpOoeHue 1982,72 -2,60% -4,37%  3,57% -6,39%
®urHaHCbI 4 495,05 -4,83% -7,52%  0,92% -15,78%
XuMus 1 HedTexnmns 7 755,52 -3,63% -4,27% -0,49% 8,09%
MeTtannbl n obblya 2 488,97 -4,36% -9,35% -13,71% -25,21%

Temaruyeckme HHAEKCHI

MHaexkc MMBB-10 3279,02 -4,02% -4,72% -3,38% -6,57%

Vihpexc 21,29 10,31% 10,20%  0,95% -36,14%

BonatunbHoCTH

Vinpexc MMBB 450,02 -3,99% -4,30% -7,19% -38,67%

MHHOBaLUuun

WHpexc PTC Cubup 588,18 -4,06% -7,78%  -6,92% -23,73%
Kypc gonnapa (b P®)

USD / RUB 30,89 0,37% 2,18% 0,56% 5,77%

KNMHOYEBBIE CEKTOPbI

®OHAOBbLIE MHAEKCDI

Henens ¢ 18 mapTta no 22 maprta 2013r.

3a Hegento ¢ 18 mMapTta no 22 MapTa 2013r. poccuiickuit
PbIHOK  aKuuii  MPOAEMOHCTPUPOBaN  OTpULLATENbHYHO
AMHaMUKY Mo MHAekcaM MockoBckon Bupxu. MHaekc MMBB
noHmsnncs Ha 3,60% po 1 441,36 nyHktoB (1 495,11
nyHkToB Ha 15 mapTta 2013r.), ponnaposblii WMHaekc PTC
ynan Ha 4,34% pno 1 470,91 nyHkToB (1 537,66 nyHKTOB
Ha 15 mapta 2013r.).

Kypc ponnapa CLUA no oTHoweHnwo K pybnio 3a
npoLeawyo Hegento Bbipoc Ha 0,37%.

Ha oHaoBOM pblHKe Habnwaanocb MOBbIWEHUE
BONMATUNBbHOCTU:  POCCUICKMI  MHAEKC  BONMATMJIBHOCTM
nosbicnncs Ha 10,31% ao 21,29 nyHkta (19,30 nyHkTa Ha 15
mapTa 2013r.).

Ha npoweaweii Hepene 6OMbIUMHCTBO — KIOYEBBIX
CEKTOPOB 3KOHOMWKM, MNPEeACTaBMNEHHbIX Ha POCCUMICKOM
(OHAOBOM pblHKE, MOKasanu OTPULATENbHYIO AMHAMUKY.
JlnpepoM nageHns crana 3neKkTpO3HepreTuka: MOHWXKEHUE
Nno OTpacneBoMy MWHAEKCY cocTaBuno -5,71%. Takxke
CYLLECTBEHHOE CHWXXEHME MNPOAEMOHCTPUMPOBANN  CEKTOP
(uHaHCOB M MeTannbl U Aobblunm — NHaeke dumHaHCcoB ynan
Ha 4,83%, a WMHagekc MeTannoB u AobbluM NOTEpsin B Bece
4,36%.

WHaekc MMBB WHHOBaumn nonusmnca Ha 3,99% no
450,02 nyHkTOB (468,74 nyHkToB Ha 15 mapTa 2013r.).

WNHpekc ronybbix duwek PTC CtaHaapT ynan Ha 3,04%
ao 9 796,27 nyHktos (10 103,57 nyHkToB Ha 15 MapTa
2013r.).

NHaekcbl «BTOpPOro  3LWIefioHa»  NpoAEMOHCTpUPOBasM
oTpuuaTenbHylo AuHaMuky. Py6neBbii MHaexkc MICEX SC
ynan Ha 3,31% po 3 378,70 nyHkToB (3 494,21 nyHKTOB Ha
15 mapTta 2013r.). JonnapoBbin UHaekc PTC-2 noTepsin B
Bece 4,06% wn coctrasun 1 500,93 nyHktoB (1 564,47
NyHKTOB Ha 15 mapTa 2013r.).

KOMMO3UTHbIE MHAEKCbI
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Henens ¢ 18 mapTta no 22 maprta 2013r.

OcHoBHbIe nHgexkcbl MockoBckou bupyxkm — MMBB n PTC
WNup ekc MMBB

3a Hepento ¢ 18 mMapTa no 22 mapta 2013r. poccuitckuit
PbIHOK @KL/ NPOAEMOHCTPUPOBAN OTPULATENbHYIO AMHAMUKY
no uHaekcam MockoBckoi Bupxu. MHaekc MMBB noHu3uncs
Ha 3,60% po 1 441,36 nyHktoB (1 495,11 nyHkTOB Ha 15
mapTa 2013r.), aonnaposbii UHaekc PTC ynan Ha 4,34% o 1
470,91 nyHkToB (1 537,66 nyHkTOB Ha 15 MapTa 2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
3,69% Huxe cBoero 3akpbiTus Mecal Hasag (1 496,61
NyHKTOB Ha 22 c¢eBpansa 2013r.) n Haxoamncsa Ha 5,76% Huxe
aHanornyHoro nokasatens rog Hasag (1 529,51 nyHKTOB Ha 22
mMapta 2012r.). WHaekc PTC 6bin1 Ha 5,17% Huxe CBOEro
3aKkpbITUa Mecsy Hasaa (1 551,04 nyHkToB Ha 22 deBpans
2013r.) »n Haxogunca Ha 11,06% Hwxe aHanoruyHoro
nokasatenss rog Haszag (1 653,80 nyHkTOB Ha 22 MapTa
2012r.).

MoBbllweHne WHaekca PTC Ha npolueawen Hepene
CONpOBOXAanocb MOBbIWEHWEM BOMATUIbHOCTU: Poccuiickuii
nHAekc BonatunbHocTn RTSVX nosbicunca Ha 10,31%.

Hanbonbluee HeratMBHOoe BnusHWE Ha WMHaekc MMBB
0Ka3aNo MOHMXXEHUE LieH Ha NpuBuiernpoBaHHble akumm OAO
C6epbaHk (-0,52%), obbikHOBeHHblE akumm OAO [a3npom (-
0,47%) n OAO Nykoinn (-0,37%).

O6bbeM TOProB LEHHbIMM bOyMaramu, BK/IHOYEHHBLIMU B
6a3y pacyeTta MHAEKCOB MockoBckoWn Bupyku, coctasun 172,22
mMnpa. pyb., a KanuTanu3auus akuui, BXOASLWMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 19 832,85 mnpa. pyb.

Mo wToram Hemenu 47 akuuii, BXOASWMX B CMMCOK
MHaoekca MMBB, okasana Ha ero AuHaMuKy oTpuuaTesibHoe
Bo3geicteue (-3,71%), 4 UeHHble 6ymMarn MNOBAUSIU
nonoxwrensHo (+0,11%).

Hanbonbwmii Bknag B nageHve WHaekca MMBB no
uUTOram Hedenu BHeECM LUeHHble 6yMarn HedTM M rasa
(-1,53%) n 6aHkoB 1 dpuHaHcos (-0,92%).

Ha HedTerasoBbln cektop npuxoautcs  51,88%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpean ocTarnbHbIX
oTpacnein BblAensoTCcs GuHaHcbl (Bec B MHAekce 18,58%) u
meTannyprus (8,34%).
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Henens ¢ 18 mapTta no 22 maprta 2013r.
NHpexc «rosyb6bix ¢prwex

UHp ekc PTCCraHpapr
10 170 3a Hepenio c 18 mapta no 22 mapta 2013r.
%8 (1)38 pybnesbii UHAekc «ronybbix duwek» PTC CraHaapT
10 020 NpOAEMOHCTPUPOBAs OTPULIATENbHYIO ANHAMUKY.
9970 7] PTC C 3,04%

- e HAEeKC TaHAapT noHusuncs Ha 3,04% po
gg%g ‘D"ﬂ-l*[f'tl I D ﬁ**im? ', 9 796,27 nynktoB (10 103,57 nyHkTOoB Ha 15 MapTa
9820 ++ +1 TJTDIF I"l.t.--J--u-.i 2013r.). Mo cocTosHMIO Ha KoHel Hepenn WHpekc PTC
9770 0 CraHpapT 6bin Ha 3,65% Huxe CBOEro 3akpbiTus MecsL

Ha3zag (10 167,44 nyHkTOB Ha 22 despansa 2013r.) wm
Haxoauncs Ha 6,29% HwKe aHanormyHoOro nokasartens
roa Ha3ag (10 453,41 nyHkTOB Ha 22 mapTta 2012r.).

Mo wtoram Hegenn 13 u3 15 ueHHbIX OyMmar,
BXOASWMX B CMWCOK MHAEKCA «ronybbiX duLiek»,

18.03 13.03 20.03 21.03 22.03 OKaszann Ha ero AMHaMUKy oTpuuaTeNnbHOe BO3AelcTBUE
*o akumsm 13 coctasa MHaekca PTC CtaHaapt (-3,27%) 1 2 aKuWK NOBAVANN NONOXUTENBHO (+0,23%).
Bnusinve akuuii Ha Unpekc Hanbonee HeraTMBHO Ha AuHamuke WMHpekca PTC
PTC Craupaprt, % CTaHAapT OTPasuioCch NafeHWe LeH OBbIKHOBEHHbIX
URKAS : : akumii OAO C6epbaHK, BNUSIHUE KOTOPbIX COCTaBWUIO -
I I 0,83% n OAQ laznpom (-0,60%).
RTKMS ! !
NVTKS | | Hanbonbliee MO3WTUBHOE BAMSIHAE Ha AMHAMMUKY
: : WHpekca PTC CTaHaapT oKasanu OBbIKHOBEHHbIE aKLmm
HYDRS ! ! OAO VYpankanuit  (+0,22%) wn OAO PocTenekom
FEESS : : (+0,01%).
ROSNS E i Ha HedTerazoBblli cektop npuxoautcs 57,04%
TRNFPS ! ! CyMMapHOWN KanuTanusauum MHAEKCa «rofybbix (uiiek».
| | Cpean oCTanbHbIX OTpaciien BblAENSOTCH (UHAHCOBBbIN
GMKNS | |
I I cektop (BeC B uHAekce 22,52%) un MeTannyprus
VTBRS ! ! (7,30%).
SNGSS : :
LKOHS : :
1
GAZPS !
SBERS BecB
Bec B
UHAEeKce
-09% -0,7% -0,5% -03% -0,1% 0,1% 0,3% HanmeHoBanne PTC MHAEKCE

MMBB

CraHaapTt

HN3meHeHne yeHbl Be3 UToroesoe o 0
2 13 0 15 FEESS ®CK E3C, ao 1,15% 0,94%
+0,23%  -3,27% 0% -3,04% GAZPS lasnpom, ao 20,11% 16,03%

MK Hopunbckui
BnvsiHMe M BEC CEKTOpOB B @ Bec GMKNS HAKEND pao 5,87% 4,54%
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11% SBERS C6epbaHk Poccuu, ao 17,64% 13,77%
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Henens ¢ 18 mapTta no 22 maprta 2013r.

NHaexc «BTOpPOro 3LE/IOHa»
MICEX SC
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3a Hepento ¢ 18 mapta no 22 mapta 2013r.
WHAEKCbl «BTOPOr0 3LIENOHa»  MPOAEMOHCTPUPOBaNU
oTpuUaTeNbHYO AWHaMKKy. Py6nesbit MHaekc MICEX SC
ynan Ha 3,31% pao 3 378,70 nyHkTOB (3 494,21 nyHKTOB
Ha 15 wmapta 2013r.). [onnaposbii WMHaekc PTC-2
notepsan B Bece 4,06% u coctasun 1 500,93 nyHkTOB (1
564,47 nyHkToB Ha 15 mapTa 2013r.).

Mo cocTtosiHMo Ha KoHel Hepenu MHaekc MICEX SC
6bin Ha 6,69% HWMXKE CBOEro 3aKpbITUS Mecsal Hasan
(3 620,90 nyHkTOB Ha 22 cdeBpansa 2013r.) u Haxoanncs
Ha 13,15% HuKe aHanornMyHoro nokasartens rod Hasag
(3 890,05 nyHkTOB Ha 22 MapTa 2012r).

MHpekc PTC-2 6bin Ha 8,66% Huxe CBOero
3aKpbITMa Mecal Hasag (1 643,24 nyHkToB Ha 22
despans 2013r.) wn Haxogunca Ha 20,05% Hwxe
aHanornMyHoro nokasatens rog Hasag (1 877,34
NyHKTOB Ha 22 mapTa 2012r.).

Mo wtoram Hegenn 30 u3 50 wueHHbIX Oymar,
Bxoaswmux B cnmncok UHpaekca PTC-2, okasanu Ha ero
OMHAMKKY OTpuuaTenbHoe Bo3gelcTteue (-4,58%), 18
akumMin  nosnusann  nonoxutensHo (+0,51%), ueHa 2
LieHHbIX bymar He u3MeHunach.

Hanbonee HeratMBHO Ha AuMHamuke UHaekca PTC-2
OTpasnnoch MOHMXKEHWE LIeH OBbIKHOBEHHbIX akuuit OAO
MpkyTckaHepro (-0,43%) n OAO A3 (-0,35%).

Hanbonbluee nO3MTUBHOE BAUSIHME HA AMHAMUKY
MHaekca PTC-2 okasanu 06blkHOBeHHble akuum OAO
baHk BospoxzaeHue (+0,26%) n OAO 4U3 (+0,11%).

Hanbonblunii BKnaa B NajeHWe MHAEKCa «BTOPOro
JlIenoHa» Mo WUToraMm Heaenu BHeCM LeHHble bymaru
3NEKTPO3HEPreTUKM (-1,85%) " XMMUYECKOro
npou3ssoacTea (-0,76%).

Ha anektposHepretuky npuxogutca  40,11%
CyMMapHol KkanuTanusauumm WHaekca PTC-2. Cpeau
OCTasnbHbIX OTpacneil BbIAENSIOTCS  MalUMHOCTPOEHUE
(Bec B uHAekce 12,30%) M MNOTPEOUTENbCKUIA CEKTOP
(11,23%).
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WHpexce PTC-2
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Henens ¢ 18 mapTta no 22 maprta 2013r.
Nrpexc MMBb-10
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HosiroBosi peIHOK

U3meHeHue 3a nepuoa

2202013 [ wenern | e | anspran | con

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumin

RGBI 137,28  -0,13% -1,06% -0,51% 4,09%
RGBI-tr 316,12 0,01% -0,50% 1,26% 11,70%
[oxoaHocTb 6,72% 2 6.n. 34 6.n. 13 6.n. -57 6.n.
HHAeKcsI KopropaTnBHbIX o6/Imraymsi

MICEXCBICP 93,38 -0,03% -0,12% 0,74% 0,39%
MICEXCBITR 229,53 0,13% 0,51% 2,78% 8,49%
[oxoaHocTb 8,08 16.n. 2 6.n. -65 6.n. -40 6.n.
HHAeKcsI MyHHUNMA/IbHBIX 06/IMraymi

MICEXMBICP 97,48 -0,12% -0,13% 0,75% 0,68%
MICEXMBITR 169,94 0,05% 0,22% 2,63% 8,22%
[oxoaHocTb 7,86% 7 6.n. 56.n. -45 6.n. -19 6.n.

HHAEeKcsI aKTMBOB IIEHCHOHHbIX HAKOMJIEHUH

KoHcepBaTMBHbIi 1 530,13 0,05% 0,36% 1,88% 7,30%

CHanaHCMpOBaHHbI 1 356,19 -0,76% -0,46% 1,11% 3,32%

ArpeccuBHbIN 1184,42 -1,68% -1,41% 0,23% -0,80%

HNuankaropel crasok PEI1O no akynsiam

OBepHanT 5,75% -7 6.n. -24 6.n. -49 6.n. 58 6.n.

1 Hepens 5,03% 141 6.n. -18 6.n. -24 6.n. 32 6.n.

2 Hepenu 5,79% -81 6.n. -86 6.n. -171 6.n. 121 6.n.

HUHankaropsl ctaBok PEI1O no ob6smraynam

OBepHanT 6,05% 3 6.n. -12 6.n. -29 6.n. 62 6.n.

1 Hepens 7,33% 56 6.n. 55 6.n. -39 6.n. 172 6.n.

2 Hepenu 6,49% 146 6.n. 10 6.n. -19 6.n. 54 6.n.
AHHEMMKE MHAOEKCOB COBOKYNHbLIX UeH
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20.03 21.03 22.03
= MICEX CBI trade volume mMnH.py6. s MICEX MBI trade volume MnH.py6.
= MICEXCBITR e MICEXMBITR

trade volume mnH. py6.
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trade volume MaH. pyb. mmmm MICEX CBI trade volume Man.py6. s MICEX MBI trade volume maH.py6.

= MICEXCBICP == MICEXMBICP

Ha npoweawein Heaene wueHoBOM WHAEKC
rocyfapCTBeHHbIX obnuraumii  Poccum (RGBI)
cHmamncs Ha 0,13% po 137,28 nyHkToB (137,46 Ha
15 mapta 2013 r.). Mpu 3TOM CpeaHeB3BeLLEHHas
[OXOZHOCTb 0bnuraumin, Bxoaswmx B 6asy pacyeta
WHOEKCa, Bblpocna Ha 2 6a@3uCHbIX MyHKTa W
coctasuna 6,72%.

MHaekc MyHuumnanbHbiX obnuraumin  MICEX
MBI TR (COBOKYMHbIM aoxon) nokasan
NOJIOXUTENbHYIO AWHAaMUKY M coctasun 169,94

nyHkToB, poct Ha 0,053% (169,85 Ha 15 mapta
2013r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [0X0Aa,
MICEX CBI TR Bblpoc Ha 0,13% wu coctasun 229,53
nyHKTa.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,05% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxkeHue Ha 0,12% 3a Hegento.

CraBka PEMO oBepHalT no obnuraumsm 3a
npoweawy Hegeno wusMenHunace ¢ 6,02% o
6,05% (pocT Ha 3 6a3ucHbIX NyHkTa). CTaBka PEMNO
OBEPHaWT MO aKUMsIM CHU3WNacb Ha 7 6asuCHbIX
nyHKTa u coctasuna 5,75%.

[AoXoQHOCTb K noraweHno obnurauni,
BKJIFOUEHHbIX B MHAEKChI
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WUHpekc PTC n 6a3ucsi hbrouepcos
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3a Hepgento ¢ 18 mapta no 22 mapta 2013r.
o6beM TOProB MPOM3BOAHBLIMW WHCTPYMEHTaMM Ha
MHAOeKchl Ha MockoBckoi Bupxe cocrtasun 802,57
Mnpa. pyénein nnm 8,92 MiH. KOHTPaKTOB.

Hanbonee nUKBMAHLIM CPOYHBLIM KOHTPAKTOM Ha
pbiHke FORTS saBnsietcs dbiouepc Ha WHaekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MpOLUIO
Hepene coctasun 715,98 mnpa. pyénein wnmn 7,99 MaH.
KOHTPaKTOB.

®blouepchl Ha MHaekc PTC Ha npolunoi Heaene
NPenMyLecTBEHHO Toproeanuce B 63kBOpAaUMMN.
NHpekc PTC 3a Hepgento notepsin B Bece 4,34%, npu
3TOM  MIOHbCKME W  CeHTAbpbCkMe  btodepchbl
nogewwesenun Ha 4,60% wu Ha 4,74% COOTBETCTBEHHO.

CyMMapHbil  06bEM  OTKPbITBIX  MO3ULUMIA B
KOHTpakTax no ¢bloyepcaMm Ha MWHaekc PTC 3a
Hepento Bblpoc Ha 13,55%

O6beM TOpProB (bOYEPCHLIM KOHTPAKTOM Ha
MHpekc MMBB cocTaBun Ha npouleawein Heaene 6,2
mMnpa. pyénein wnm 42,68 ThiIC. KOHTpakToB. 3a
Hepento 6bITO OTMEYeH poCT obbeMa OTKPbITHIX
no3vumMin B KOHTPaKTax Mo dbloyepcy Ha WHAekc
MMBB Ha 50,05%.

O6veM TOproB onuuMoHamn Ha WHaekc PTC
COCTaBWA Ha npownon Hegene 78,86 mnpa. pybnein
win  871,7 ThiC. KOHTpakToB. O6BEM OTKPbITHIX
nosuuuii coctaeun 78,12 mnpa. pyénei nnmn 869,610
TbIC. KOHTPaKTOB. [pM 3TOM Ha AOMI0 OMUMOHOB NMyT
npuxogunocb 42,30% OTKPLITOrO MHTepeca Mo
onumMoHaM. Hawnbonblumii  OTKPbITHIA  MHTEpPEC o
OMuMOHaM Koni Obll  COCPeaoTodeH Ha  CTpalike
155 000, mMakcuMyM no onuMoHaM nyT 6bl1 OTMeyeH
Ha cTpalike 105 000.

3a npoweawylo Hefeno nosbllweHne obbema
OTKPbITBIX NO3WUMI Mo onumMoHaM Ha WMHaekc PTC
COCTaBWMo
86,90%.

OTKpbITble MNO3ULNK B KBapTaJibHbIX
onumoHax RTS-6.13 no crpaiikaM, MJIH.py6.
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EPKa AT ®OHAOBbLIE MHAEKCDI

Henens ¢ 18 mapTta no 22 maprta 2013r.

NHaekcbl MOCKOBCKOI BMPXM — KIOUEBbIE MHAMKATOPbI OPraHW30BaHHOMO PbIHKA LEHHbIX GyMar M MpOM3BOAHBIX MHCTPYMEHTOB
Poccum. MHAEKCHI aKLMit OTHOCATCA K TUMY B3BELEHHBIX MO KanuTanusaumn GoHAO0BbIX MHAEKCOB. B 0CHOBE UX (DOPMyJbl pacyeTa IeXuT
OTHOLUEHNe CyMMapHOVI prHOHHOl)'I Kanntannsaumu aKLlMl)‘I, BKJTIOYEHHbIX B CNMUCOK UHAEKCa, K aHaJIOrMYHOMY MOKa3aTelio Ha Ha4vallbHYtO
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanbonee /NMKBUAHLIX aKUMN KPYMHEMWMX W AWMHAMUYHO pPa3BMBAIOLUMXCS POCCMMCKMX 3MUTEHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin deaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LiEH aKLWIA,
Bblpa>keHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT U3MEHEHWSI LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCSTCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMUKM,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
KanuTanm3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOpa:

MICEX O&G (RTSog) — MHAEKC aKuuii KOMNaHWi HedTerasoBo oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYecKkon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKuuit TENEKOMMYHMKALIMOHHBIX KOMMaHMM

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNypruyeckoin U ropHoAo6bIBatoLLEN oTpacnei
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MallMHOCTPOUTENBHON OTpac/n

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

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM — MHAEKC aKLMii KOMMAHUI XMMUYECKON 1 HEDTEXUMUYECKOIN OTpacsmn

PacyeT 3HauyeHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KayecTBe «pybieBoi UCTOpUM»
3HAYeHWU WHAEKCOB WCMOJb3YETCS <UCTOPUS» 3HAYEHW OTpacneBblX WMHAEKCOB MMBB, a «BaflOTHOM MUCTOpUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHpekc «rony6bix dmwek» (PTC CraHAapT) sBASIETCS MHAMKATOPOM pblHKa Hambosee NMUKBUAHLIX akKUMNA POCCUMACKUX KOMMaHWNA
WK TaK Ha3blBaeMblX «ronybbix duiek». NHAEKC paccUUTbIBAETCS Ha OCHOBAHWMM LieH CAEMOK U KOTUPOBOK 15-Tn Hanbonee NUKBUAHbLIX
aKUMiA poccuiickoro hoHAOBOrO pblHKA. PacyeT uHaekca BeAeTCsl Ha OCHOBaHWMM LieH akLMi, BbIpaXKEHHbIX B pyonsx.

UHpekc "rony6bix cduwek" MMBB10 — npeactaBnsieT coboli LEHOBOW, HEB3BELIEHHbI MHAEKC, PacCUMTLIBAEMbIN Kak cpeaHee
apudmMeTnyeckoe M3MeHeHUs LeH 10 Hambonee NMKBUAHBLIX aKUMiA, AOMYLIEHHbIX K 06palleHnio Ha bupxke. MHAEKC OTpaXkaeT npupocT
cTouMocTH nopTtdensi, coctosero n3 10 akumii, Beca KOTOPbIX B COCTaBe NOPTdeNns B HayabHbI MOMEHT BPEMEHWU OAMHAKOBbI.

UHaekc «BToporo 3swesioHa» (PTC-2) — 3T0 MHAMKATOP, KOTOPbI XapakTepusyeT AMHAMUKY LIEH aKLMN SMUTEHTOB CO CPeAHUM U
HayasibHbIM YPOBHEM KanuTanu3auuu. B cocTaB mHAekca BxoaaT 50 akuui, crneayowmx B pedTUHre Mo KanuTanmsaumm C yyeTtom free-
float nocne 6asbl pacyeTa OCHOBHbIX MHAEKCOB — WHAaekca MMBB u MHaekca PTC. WMHAEKC paccUMTLIBAETCS Ha OCHOBE LIEH aKLWWA,
BblpaXXeHHbIX B gonnapax CLLUA.

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

PervoHasibHble MHAEKCbl — WHAEKCHI aKLWI, KOP3MHbI KOTOPbIX BKJIOYAOT LEHHble Bymary, AOMyLeHHbIe K TopraMm Ha MOCKOBCKOW
Bupxe, oTobpaHHble MO nokasaTensiM SIMKBUAHOCTY M KanuTanusauumu 1 BeaywmxX CBOK AeATeSNIbHOCTb MPeuMyLLEeCTBEHHO B TOM Wau
MHOM cbeaepanbHOM OKpyre. Ha cerofHsWHWIM AeHb AOCTynHa MHdbopMaums no nHaekcy Crubupckoro deaepanbHoro okpyra — MHaekcy
PTC Cnbupb.

POCCMACKMIA MHAEKC BOJIATWIBHOCTU — WHAMKATOP CPOYHOIO PbiHKA, KOTOPbLIM PACCUMTHLIBAETCS HA OCHOBE BONATWUIIBHOCTM LIEH
onuMoHoB Ha dbtoyepc Ha MHaekc PTC. Mpu pacueTe cToMMocTu npuMeHsieTcst opmyna bnaka-LUoynasa.

O6NnUrauMoHHble MHAEKCbl - CEMENCTBO OBNMraLMOHHBLIX WMHAEKCOB BKOYAET WHAEKC KoprnopaTuBHbIX obnuraumin MICEX CBI,
MHaekc MyHMUMManbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumnii RGBI, oTpakalolme CUTYaumio B pasfiMyHbIX
CErMeHTax POCCUIACKOro 06IMrauMoOHHOMO pbiHKa. OBMMrauMOHHbIE MHAEKCHI PACCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» n «gross price». [na 6a3 pacyeTa 06AMraUMOHHbIX MHAEKCOB OCYLLECTBASIETCS TakXKe pacyeT rokasaTenei
Alopauny 1 JOXOAHOCTU K NOralleHuio.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTpaXalolme KOHBIOHKTYPY POCCMICKOro 6upxesoro pbiHka PEMO. Pacuer
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NPUHUMAIOTCA CAENKW, COBEpLUAaeMble C aKuMsMM, BKIIIOYEHHbIMM B 6a3y pacuyeta MHaekca MMBB, a Taioke caenku ¢ obnuraumsmu,
BKJIIOYEHHBIMU B TOMb6apaHbIN cnncok baHka Poccun. B 3aBUCMMOCTM OT CPOKOB UCMONHEHMs caenok PEMO, ucnonb3yeMmblx ANsi pacyeTa,
WHAMKATOPbl AeNATCA Ha OAHOAHEBHbIE MHAMKATOPbI "overnight”, nHavkatopsl "1 Hegens" n "2 Hepenn".

MockoBckas Bup»a MMBB-PTC
[JlenapTaMeHT MHAEKCOB U BUPXXEBON MHGOPMaLM
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
daKchbl: +7(495) 363 -3232 (n06. 22222)
E-mail: indices@micex.com
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