MOCKOBCKA#A
BUPXA

KomriosntHele HHAEKCHI

WUHpekc MMBB 1416,69 -1,52% -4,55% -3,93% -7,11%
WUnpekc PTC 1411,09 -3,35% -7,37% -7,59% -14,10%
WMHpekc PTC CraHpapTt 9 643,40 -1,26% -4,33% -4,54% -7,52%
WHpekc PTC-2 1 384,47 -4,99%-13,53% -12,19% -25,93%
MICEX SC 3233,34 -1,91% -9,53% -5,03% -15,99%
OTpacrieBbie UHAEKCHI (Py6. 3HaAYEHNS)
HedTb v ras 3149,37 -0,92% -2,56% -4,75% -2,51%
DneKTpo3HepreTmka 1369,17 -7,83%-17,84% -19,81% -39,51%
c”:;‘:)efme”"c"”” 5653,47 1,78% 0,18% 13,67% 15,45%
TenekoMMyHUKaLnn 2 158,63 -2,53% -5,71%  0,06% -3,81%
MaLuMHOCTpOoeHue 1918,23 -2,41% -8,48% -4,29% -11,35%
®uHaHcbI 429143 -2,59%-11,44% -6,74% -19,70%
XumMusi 1 HedbTexMMus 7 867,57 2,36% -1,07% 0,36% 8,09%
MeTtannbl n obblya 2 339,95 -2,40%-11,52% -19,55% -28,03%

Temaruyeckme HHAEKCHI

WHaekc MMBB-10 3230,22 -1,69% -5,66% -4,84% -8,12%
Vipexc 17,62 0,97%-17,93% -27,25% -40,63%
BonaTtunbHoOCTM

AR NS 425,62 -2,01% -8,55% -13,76% -42,23%
MNHHOBaLuK

MHaekc PTC Cnbupb 550,32 -4,35%-11,74% -14,48% -26,56%

Kypc gonnapa (b P®)

UsD / RUB 31,72 2,34% 3,03% 4,07% 7,79%

KNMFOYEBBIE CEKTOPbI

®OHAOBbLIE MHAEKCDI

Henens ¢ 1 no 5 anpens 2013r.

3a Hegento ¢ 1 no 5 anpenst 2013r. poCCMNCKUIA PbIHOK
aKUMIN NPOAEMOHCTPUPOBAN OTPULATESbHYIO AMHAMWKY MO
nHaekcam MockoBckol Bupxun. UHaekc MMBB noHM3uUnCs Ha
1,52% po 1 416,69 nyHkToB (1 438,57 NnyHKTOB Ha 29 MapTa
2013r.), ponnapoBbii UHaekc PTC ynan Ha 3,35% n[o
1 411,09 nyHkToB (1 460,04 nyHKTOB Ha 29 MapTa 2013r.).

Kypc ponnapa CLUA no oTHoweHnw K pybnio 3a
npoLueaLyo Heaento Bbipoc Ha 2,34%.

Ha oHaoBOM pbiHKE Habnoaanocb MOBbILWIEHUE
BOMIATU/IBHOCTU:  POCCMIACKMIA  MHAEKC  BOMATUIIHOCTU
nosblcnncs Ha 0,97% po 17,62 nyHkta (17,45 nyHkTa Ha 29
mapTa 2013r.).

Ha npowepaweli Hepene 60MbLUMHCTBO — KOYEBBIX
CEKTOPOB 3KOHOMWKMW, MPEACTaBNEHHbIX Ha POCCUMINCKOM
(OHAOBOM pbIHKE, MOKa3anu OTPULATENbHYIO AWHAMUKY.
Jlngepom nageHust cTana 3/eKTpO3HepreTvka: MOHWXKEHne
no oOTpacneBoMy WHAeKkcy coctasuno 7,83%. Takxke
CyLlecTBEeHHOe CHWDKEHNe NpOAEMOHCTPUPOBaNM
(PUHAHCOBLIA N TENEKOMMYHWUKALMOHHbIN CeKTOpbl — MHAEKC
¢uHaHcoB ynan Ha 2,59%, a WHAeKC TenekoMMyHMKaumi
notepsin B Bece 2,53%. Hanbonblumii pocT 6bl1 OTMEYEH B
HedTeEXMMNYECKOM ceKTope — MHAEKC XMMUKU U HedTexuMum
noBbicuncs Ha 2,36%.

Mhpekc MMBB WMHHOBaumu noHmsuncs Ha 2,01% pfo
425,62 nyHkTOB (434,34 nyHkTOB Ha 29 MapTa 2013r.).

MHpekc ronybeix dumwek PTC CrangapT ynan Ha 1,26%
o 9 643,40 nyHktoB (9 766,50 nyHkToB Ha 29 MapTa
2013r.).

NHaekcbl «BTOPOro  3LWIefoHa»  NpoAEMOHCTPUPOBaM
oTpuuaTenbHylo auHamuky. Py6neBbii MHpexkc MICEX SC
ynan Ha 1,91% po 3 233,34 nyHkToB (3 296,30 NyHKTOB Ha
29 mapta 2013r.). OonnapoBbit MHaekc PTC-2 noTepsin B
Bece 4,99% u cocrasun 1 384,47 nyHktoB (1 457,25
NyHKTOB Ha 29 mapTa 2013r.).

KOMMNO3WTHLIE MHAEKCDHI
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3a Hegento ¢ 1 no 5 anpensi 2013r. pocCUACKUA PbIHOK
aKUMIN NpOAEMOHCTPUPOBAN OTPULATESIbHYIO AMHAMWUKY MO
nHaekcam MockoBckoi Bupxun. UHaekc MMBB noHu3wncs Ha
1,52% po 1 416,69 nyHktoB (1 438,57 nyHKTOB Ha 29 MapTa
2013r.), ponnapoBbit WHaekc PTC ynan Ha 3,35% n4o
1 411,09 nyHkToB (1 460,04 nyHkTOB Ha 29 MapTa 2013r.).

Mo cocTosiHMIo Ha KoHel Hepenu UHaekc MMBB 6bin Ha
4,55% HMKe CBOEro 3akpbiTva Mecay Hazag (1 484,22
NyHKTOB Ha 5 mapTta 2013r.) u Haxogwmncs Ha 7,11% Hwuxe
aHanornyHoro nokasarens rog Hasag (1 525,11 nyHkToB Ha 5
anpensi 2012r.). WUHaekc PTC 6bin Ha 7,37% Hwuxe CBOero
3aKkpbITUa Mecay Haszag (1 523,34 nyHkToB Ha 5 mapta 2013r.)
n Haxoamncs Ha 14,10% HuXe aHanornM4yHoro rnokasaTens rog
Ha3ag (1 642,62 nyHKTOB Ha 5 anpensa 2012r.).

MoHmxeHne WHaoekca PTC Ha npolueaweid Heaene
COMPOBOXAANOCh MOBbILLEHWEM BONATUIILHOCTU: POCCUIACKMIA
nHAekc BonatunbHoct RTSVX nosbicuncs Ha 0,97%.

Hanbonbluee HeraTvBHOe BAMsHWEe Ha WHaekc MMBB
oKasano MOHMXXEHME LEeH Ha ObblkHOBEHHble akumMnm OAO HK
JIYKOWN (-0,48%), OAO Tasnpom (-0,40%) n OAO BaHk BTB
(-0,16%).

O6beM TOProB UEHHbIMM OymMaramu, BKJIHOYEHHbIMU B
6a3y pacyeTta MHAEKcoB MockoBckon Bupxxu, coctaBun 114,02
mMnpa. pyb., a KanuTanusauusi akuuii, BXOAAWMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctaswna 19 432,56 mnpa. py6.

Mo wutoram Hegenn 31 akums, BXoAswWwas B CNUCOK
MHaoekca MMBB, okasana Ha ero AuHaMuKy oOTpuuatesibHoe
Bo3geicteue (-2,19%), 19 uUeHHbIX 6ymMar nNOBAUANM
nonoxutensHo (+0,67%).

Haubonblumit BkNag B nageHve WHaekca MMBB no
UTOraM Heaenu BHECNM UeHHble 6yMarm HedTM M rasa
(-0,83%) u anekTpoaHepreTukn (-0,42%).

Ha HedrerasoBbit  cektop  npuxoautcs  51,81%
CyMMapHol KanuTtanusaumn MHaekca MMBB. Cpeaun ocTasbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B MHAekce 18,66%) u
metannyprus (8,21%).
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NHpexc «rosybbix ¢pnwex
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3a Hegento ¢ 1 no 5 anpens 2013r. py6nesbiit
NHaekc «rony6bix uwek» PTC CraHgapTt
NpoAEMOHCTPUPOBAn OTpULATENbHYIO AUHAMUKY.

MHpekc PTC CraHpgapT noHusuncs Ha 1,26% pfo
9 643,40 nynkToB (9 766,50 nyHkTOB Ha 29 MapTa
2013r.). Mo cocTosHMIO Ha KoHeu Hepenn WHpekc PTC
Crangapt 6bin Ha 4,33% HMXKe CBOEro 3akpbiTus Mecsl,
Ha3ag (10 079,89 nyHkTOoB Ha 5 mapta 2013r.) wu
Haxoauncs Ha 7,52% Hwxe aHanormyHoro nokasartens
roa Ha3ag (10 427,70 nyHkTOB Ha 5 anpens 2012r.).

Mo wtoram Hegenm 10 w3 15 ueHHbIX 6GymMar,
BXOAAWMX B CNWCOK MHAEKCA <«ronybbix duiek»,
OKa3ajn Ha ero AMHaMKKYy OTpuuaTenbHOe BO3AENCTBUE
(-1,89%), 4 akumm nosamanu nonoxutensHo (+0,63%),
LeHa 1 ueHHol 6yMarn He U3MEHWUITUCH.

Hanbonee HeratuBHO Ha AuvHamuke WHaekca PTC
CTaHgapT OTpaswiocb NageHne ueH OO6bIKHOBEHHbIX
akunii OAO HK JIYKOWI1, BamsiHMe KOTOPbIX COCTaBUMO
-0,59% 1 OAO lasnpom (-0,51%).

Hanbornbluee MO3UTUBHOE BIIMSIHME HA [AMHAMUKY
MHpoekca PTC CTaHAapT okasanu O0B6bIKHOBEHHbIE aKLMK
OAO CyprytHedteras (+0,36%) u OAO Pocrenekom
(+0,12%).

Ha HedTerasoBblli cektop npuxoautcs 56,92%
CYMMapHOM KanuTanusaumMm MHAEKCa «rofybbiX huek».
Cpean ocTalnbHbIX OTpacnei BblAenaloTCs (PUHAHCOBBI
cektop (BeCc B wuHAekce 22,52%) u MeTannyprus
(7,30%).

BecB
Bec B
uHaekce
HanmeHoBaHue PTC uHaekce
MMBB
CraHaapTt
CHMFS CeBepcTanb, ao 1,26% 0,99%
FEESS ®CK E3C, ao 1,09% 0,86%
GAZPS la3npom, ao 19,05% 14,97%
GMKNS MK Hopuneckun 6,04%  4,74%
HWKenNb, ao
HYDRS Pyclwapo, ao 1,62% 1,28%
LKOHS JIYKOWN, ao 18,96% 14,87%
NVTKS HOBAT3K, ao 4,76% 3,71%
ROSNS HK PocHedTb, ao 5,92% 4,65%
RTKMS Poctenekom, ao 4,26% 3,22%
SBERS C6epbaHk Poccuu, ao 17,89% 14,05%
SBERPS C6epbaHk Poccum, an 1,27% 1,00%
SNGSS CypryTHedTeras, ao 5,38% 1,97%
TRNFPS AK TpaHcHedTb, an 2,85% 2,25%
URKAS Ypankanui, ao 6,29% 5,05%
VTBRS baHk BTB, ao 3,35% 2,63%

. 10000% 7626%



1450

1440 -
1430 +
1420
1410 ~
1400 H
1390 H
1380 -

MOCKOBC
BUPXA

UHp ekc PTC-2

KAfA

O6bem Toproe*, MaH.py6.

®OHAOBbLIE MHAEKCDI

Henens ¢ 1 no 5 anpens 2013r.
HNHAaeKC «BTOPOro 3LEJ/IOHa»
MICEX SC
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3a Hegento ¢ 1 no 5 anpens 2013r. uHAEKCH
«BTOpOro alIenoHa» NpoAeMOHCTPUPOBasnu
oTpyUaTeNbHYO AUHaMKKY. Py6nesbin MHaekc MICEX SC
ynan Ha 1,91% pao 3 233,34 nyHkTtoB (3 296,30 nyHKTOB
Ha 29 wmapta 2013r.). [JdonnapoBbii WHaekc PTC-2
notepsan B Bece 4,99% wn coctaBun 1 384,47 NyHKTOB
(1 457,25 nyHkToB Ha 29 mMapTa 2013r.).

Mo cocTtosiHnio Ha koHel Hegenu UHaekc MICEX SC
6bI1 Ha 9,53% HWKe CBOEro 3aKpbiTUs Mecsl Hasag
(3 574,13 nyHkTOB Ha 5 mMapTta 2013r.) 1 HaxoaMNCs Ha
15,99% HuXe aHanorMyHoro nokasaTens roa Hasag
(3 848,67 nyHkTOB Ha 5 anpens 2012r.).

MHpekc PTC-2 6bin Ha 13,53% HWxe CBOEro
3aKpbITMA Mecay Hasag (1 601,07 nyHKTOB Ha 5 MapTa
2013r.) n Haxoaunca Ha 25,93% HwKe aHanormyHoro
nokasartens roa Hasaa (1 869,02 nyHkTOB Ha 5 anpens
2012r).

Mo wutoram Hepgenn 43 u3 50 uUeHHbIX 6yMar,
Bxoaswme B crnmcok MHaekca PTC-2, okas3ann Ha ero
OMHAMKKY oTpuuaTenbHoe Bo3geicteue (-5,29%), 4
akumm  noBnmnsinn  nonoxutenbHo (+0,30%), ueHa 3
LeHHbIX bymar He U3MeHunachb.

Hanbonee HeratuBHO Ha AuHamuke WMHaekca PTC-2
OTPasuIOCb MOHWMXKEHWE LEH OBbIKHOBEHHbLIX —aKLMi
[danbHeBOCTOYHOE Mopckoe napoxoactso (-0,59%) wu
OAO MPCK LleHTpa (-0,51%).

Hanbonbluee nNO3UTUBHOE BAUSIHWE Ha [AMHAMUKY
WHpekca PTC-2 okasanu 06blkHOBeHHble akuuyu OAO
MPOTEK (+0,15%) u OAO YensiBUHCKUA LMHKOBbIN
3aBog (+0,11%).

Hanbonblumii Bknag B nageHWe MHAEKCa «BTOPOro
3lleNnoHa» No WUToraMm Heaenu BHeCnu LUeHHble 6ymaru
aneKkTpoaHepreTukn  (-2,67%) ¥ MaWIMHOCTPOEHMUS
(-0,73%).

Ha anekTposHepretuky  npuxoamtca  38,67%
CyMMapHoi KkanuTanusauum WHaekca PTC-2. Cpeau
OCTasbHbIX OTpacneil BbIAENSIOTCS  MalUMHOCTPOEHUE
(Bec B umHAekce 12,55%) ¥ nNoTpedbUTENbCKUIA CEKTOp
(11,95%).
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HosiroBos peIHOK

WU3meHeHue 3a nepuoa

N
05002013 [ wanom | weoms | wanpran | ron

HHAeKcyl rocyaapcTBeHHbIX 06/1Mraumin

RGBI 138,51 0,61% -0,03% 0,50% 5,01%
RGBI-tr 319,76 0,73% 0,57% 2,19% 12,65%
[oxoaHocTb 6,76% 12 6.n. 12 6.n. -36.n. -63 6.n.
HHAeKcsI KopropaTnBHbIX o6/Imraymsi

MICEXCBICP 93,44 0,16% -0,02% 0,59% 0,44%
MICEXCBITR 230,34 0,31% 0,66% 2,58% 8,51%
[oxoaHocTb 8,07% -8 6.n. 16.n. -56 6.M. -40 6.n.
HHAeKcsI MyHHUNMA/IbHBIX 06/IMraymi

MICEXMBICP 99,18 0,16% -0,18% 0,97% 2,32%
MICEXMBITR 170,40 0,17% 0,36% 2,24% 8,01%
[oxoaHocTb 7,82% -4 6.n. 36.n. -33 6.n. -14 6.n.
KoHcepBaTMBHbIi 1 537,20 0,25% 0,60% 2,03% 7,90%
CHanaHCMpOBaHHbI 1 356,51 -0,26% -0,38% 0,43% 3,54%
ArpeccuBHbIN 1178,07 -0,91% -1,53% -1,47% -0,55%
HNuankaropel crasok PEI1O no akynsm

OBepHanT 5,89% -10 6.n. 16.n. 62 6.1. 107 6.n.
1 Hepens 5,79% 28 6.n. 116 6.n. 131 6.n. 59 6.n.
2 Hepenv 7,50% 171 6.n. 25 6.n. 144 6.n. 100 6.m.
HUHankaropsl ctaBok PEI1O no ob6smraynam

OBepHanT 5,89% -21 6.n. -27 6.n. -36 6.n. 74 6.n.
1 Hepens 6,83% 58 6.n. 58 6.n. 51 6.n. 134 6.n.
2 Hepjenu 6,35% 37 6.n. 22 6.n. -24 6.n. 42 6.n.

AHHEMHKE MHAOEKCOB COBOKYMNMHbIX UeH
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Ha npoweawein Hepene ueHoBoM WHAeKC
rocyaapCTBeHHbIX o6nuraumin Poccum (RGBI) Bbipoc
Ha 0,61% po 138,51 nyHkTta (137,67 Ha 29 mapTa
2013 r.). MNpun 3TOM CcpefHeB3BeLUEHHAs AOXOAHOCTb
obnuraumnii, BxoasiwmMx B 6a3y pacyeTa MHAEKCA,
Bblpociia Ha 12 6a3ucHbIX MYHKTOB M COCTaBWa
6,76%.

MHaekc MyHuumnanbHbiX obnuraumin  MICEX
MBI TR (COBOKYMHbIM aoxon) nokasan
NONIOXUTENbHYIO AWHaMuky U coctasun 170,40

nyHKTOB, pocT Ha 0,17% (170,11 Ha 29 MmapTa
2013r.).

B cekTope KopnopaTMBHbIX 06Mrauuii MHAEKC,
pacCUMTaHHbIA MO METOAMKE COBOKYMHOMO [10X0Aa,
MICEX CBI TR Bbipoc Ha 0,31% u coctasun 230,34
NyHKTa.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIeHWU obecrneunna
6bl pocT Ha ypoBHe 0,25% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxkeHune Ha 0,91% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMenHunace ¢ 6,10% fo
5,89% (cHwxeHne Ha 21 6a3uncHbIN NyHKT). CTaBka
PEMO oBepHaT NO akumMsaM cHu3unacb Ha 10
6a3nCHbIX MYHKTOB U cocTaBuia 5,89%.

doxoaHocTb K norawexHuio o6nurauni,
BH/IIOUEHHbIX B UHAEKCHI
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®OHAOBbLIE MHAEKCDI

Henens ¢ 1 no 5 anpens 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

NHpekc PTC u 6a3ucel ¢pbrovepcoB

3a Hegento ¢ 1 no 5 anpens 2013r. obbem
TOProB MPOV3BOAHBLIMA WHCTPYMEHTAaMU Ha WHAEKCHI
Ha MockoBckoit Bupxe coctaBun 651,03 wmnpa.
py6nei unu 7,43 MnH. KOHTPaKTOB.

Hanbonee nUKBMAHLIM CPOYHBLIM KOHTPAKTOM Ha
pbiHke FORTS saBnsietcs dbioyepc Ha WHaekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MpOLUIO
Hepene coctasun 575,10 mnpa. pyénei unm 6,59 MnH.
KOHTPaKTOB.

®blouepchl Ha MHaekc PTC Ha npolunoi Heaene
NPenMyLLEeCTBEHHO TOproBanucb B  63kBOpAaUMMN.
MHpekc PTC 3a Hegento notepsan B Bece 3,35%, npu
3TOM  MIOHbCKME W  CeHTAbpbCckMe  hbloYepChbl
nogewesenu Ha 2,86% wu Ha 2,85% COOTBETCTBEHHO.

CyMMapHbil  06bEM  OTKPbITBIX  MO3ULUMIA B
KOHTpakTax no btovepcam Ha WHaekc PTC 3a
Heaento Bblpoc Ha 14,53%

O6beM TOpProB (bOYEPCHLIM KOHTPAKTOM Ha
MHpekc MMBB cocTaBun Ha npolweallen Heaene
4,59 mnpa. pyéneit mnn 32,71 TbiC. KOHTPaKTOB. 3a
Hepgento 6bIIO  OTMEYEHO  yBenudeHne obbema
OTKPbITBIX MO3MLUMIA B KOHTpaKTax Mo (btoyepcy Ha
NHpaekc MMBB Ha 0,98%

O6beM TOproB onuuMoHamMn Ha WHaekc PTC
COCTaBWA Ha npownon Hegene 71,06 mnpa. pybnein
unn 806,11 TbiC. KOHTpakToB. O6bLEM OTKPLITHIX
nosuumi coctasun 125,48 mnpa. pyébnen nam 1,39
M/IH. KOHTPaKToB. [pyn 3TOM Ha AOMIO OMUMOHOB MyT
npuxogunocb 44,20% OTKPLITOrO WMHTEpeca Mo
onumMoHaM. Hawnbonblumii  OTKPbITHIA  MHTEpPEC o
OMUMOHAM Ko Obll  COCPeAOTOYEH Ha CTpauke
155 000, mMakcuMyM no onuMoHaM nyT 6bi1 OTMeyeH
Ha cTpalike 135 000.

3a npoweawyo Heaento nosbllleHne obbeMa
OTKPbITBIX NO3uUMin Mo onumoHaMm Ha WHaekc PTC
cocTtaBunno 26,27%.

OTKpbITbIE MO3ULMK B KBapTaJibHbIX
onumoHax RTS-6.13 no crpaiikam, M/H.py6.
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Heanens ¢ 1 no 5 anpens 2013r.

UHaekcbl MOCKOBCKOI BMPXM — KlOUEBble MHAMKATOPbl OPraHW30BaHHOMO PbIHKA LEHHbIX GyMar M MpOM3BOAHBIX MHCTPYMEHTOB
Poccum. MHAEKCHI aKUMii OTHOCSTCA K TUMY B3BELEHHBIX MO KanuTanusaumm GOoHOOBbIX MHAEKCOB. B 0CHOBE MX (DOPMy/bl pacueTa NexuT
OTHOLUEHNe CyMMapHOVI prHOHHOl)'I Kanntannsaumu aKLlMl)‘I, BKJTHOYEHHbIX B CMUCOK UMHAEKCA, K aHa/IoOrM4YHOMY NnoKasaTeNto Ha Ha4vallbHYO
pary.

UHpekc MMBB 1 UHpekc PTC npeactaBnsitoT coboli KOMMO3UTHbIE WMHAEKCHI POCCUIACKOro (hOHAOBOMO pblHKA, BKtoYatowme 50
Hanbonee /NMKBUAHLIX aKUMM KPYMHEMWMX WM AWMHAMUYHO pPa3BMBAIOLIMXCS POCCUMMACKMX 3MUTEHTOB. Pacyer WHaekca MMBB
OCYLLIECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin ®eaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LiEH aKLWiA,
Bblpa>keHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT U3MEHEHUSI LIEH aKLMWA, SMUTEHTbI KOTOPbIX OTHOCATCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKM,
MpeacTaB/IEHHOMY Ha POCCMICKOM (POHAOBOM pblHKE. B MX COCTaB BXOAMT, Kak mpasuno, oT 10 go 20 AMKBMAHBLIX akuuil Haubonee
KanuTanm3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOpa:

MICEX O&G (RTSog) — MHAEKC aKkuuii KOMNaHWi HedTerasoBou OTpac/m

MICEX PWR (RTSeu) — MHAEKC aKLUM KOMNaHWUIA SHEPreTUYecKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHWM

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

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

MICEX CGS (RTScr) — MHAEKC aKUuMi KOMMaHuiA NoTpebUTEeNbCKoro CekTopa

MICEX CHM — MHAEKC aKLMii KOMMAHUI XMMUYECKON 1 HEDTEXUMUYECKOIN OTpacsmn

PacyeT 3HaueHWi OTpac/neBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybieBoi UCTOpUM»
3HAYeHWU WHAEKCOB WCMOJb3YETC «UCTOPUS» 3HAYEHWM OTpacneBblXx WHAekcOB MMBB, a «BanOTHOM MUCTOpUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHpekc «rony6bix mwek» (PTC CraHaapT) sBASIETCS MHAMKATOPOM pblHKa Hamboree NMUKBUAHBIX akUMNA POCCUMACKUX KOMMaHWIA
WK TaK Ha3blBaeMblX «ronybbix duwek». NHAEKC paccunTbIBAaeTCA Ha OCHOBAHUM LieH CAEMNOK M KOTUPOBOK 15-Tn Hanbonee NUKBUAHbBIX
aKuMiA poccuiickoro hoHAOBOrO pbiHKA. PacyeT uHAeKkca BeAeTCs Ha OCHOBaHWMM LieH aKLUMI, BbIPaXXEHHbBIX B py6nisiX.

UHpekc "rony6bix cdpuwek" MMBB10 — npeactaBnseT co60M LEHOBOM, HEB3BEWEHHbIM WMHAEKC, PAacCUMTLIBAEMBbIA Kak CpeaHee
apudmMeTnyeckoe M3MeHeHus UeH 10 Hambonee NUMKBUAHBIX aKLMi, AOMYLIEHHbIX K 0BpalleHuio Ha Bupxe. MHOeKC oTpaxaeT npupoct
cTouMocTH nopTtdensi, coctoswiero n3 10 akumii, Beca KOTOPbIX B COCTaBe NopTdens B Ha4anbHbIN MOMEHT BPEMEHU OAMHAKOBbI.

UHaekc «BToporo 3wenoHa» (PTC-2) — 3T0 MHAMKATOP, KOTOPbIA XapakKTepU3yeT AMHAMUKY LIEH aKLWUA 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 CLUA.

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

PervoHasibHble MHAEKCbI — WHAEKCH aKLWI, KOP3UHbI KOTOPbIX BKJIKOYAOT LEHHble Bymary, AOMyLeHHbIe K TopraM Ha MOCKOBCKOWM
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmxX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WAu
MHOM cbeaepanbHOM OKpyre. Ha cerofHsWHWIM AeHb AoCTynHa MHbopMaums no uHaekcy Cubupckoro denepanbHoro okpyra — MHaekcy
PTC Cnbupb.

PoccMCKMii MHAEKC BONMATWU/ILHOCTU — WHAWMKATOP CPOYHOMO PbIHKA, KOTOPbIM PAacCUMTHIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. MNpu pacyeTe ctommocTy npuMeHseTcs opmyna bnaka-LLUoyn3a.

O6nuraumoHHble MHAEKCbl - CEMEWCTBO OOMMrauMOHHbIX MHAEKCOB BkOYaeT MHAaeKkc koprnopaTwBHbIx obnuraumii MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CEerMeHTax POCCUMCKOro O6/IMralUMOHHOIO pbiHKa. O6MrauMOHHbIE MHAEKCH PACCUMTHIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMkaM: «total
return», «clean price» n «gross price». [ns 6a3 pacdeTa 06MMraLMOHHBIX MHAEKCOB OCYLUECTBNSIETCS TaKKe pacyeT rnokasaTenei
Alopaunn 1 LOXOAHOCTU 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
NMPUHUMAIOTCA CAENKWU, COBepLUaeMble C aKUMsiMM, BKIOYeHHbIMM B 6a3y pacuveta MHpekca MMBB, a Takxe caenku ¢ obnuraumsmum,
BKJTIOYEHHBLIMM B NOM6apAHbIN cnncok baHka Poccun. B 3aBUCMMOCTM OT CPOKOB MCNOMHEHUSI caenok PEMO, ncnonb3yeMblx Ans pacyeta,
WHAMKATOPbI AENATCA Ha OAHOAHEBHbIE MHAMKATOPb! "overnight”, nHavkaTopsl "1 Hepens" n "2 Hepenn".

MockoBckas Bup»a MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBOW MHMOPMaLIMm
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., a.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (no6. 22222)
E-mail: indices@micex.com
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