MOCKOBCKAS ®OHAOBbLIE UHAEKCbI
Anpenb 2013r.

“ 3HaueHue U3meHeHue 3a nepuon, %

Komno3snrrelie nHAEKCHI

NHaekc MMBB 1 385,88 -3,66% -10,40%  -5,95%
MHpekc PTC 1 407,21 -3,62% -13,25% -11,72%
MHaekc PTC Crangapt 9 392,15 -3,83% -11,42%  -6,89%
MHaekc PTC-2 1 322,96 -9,22% -20,35% -28,38%
MICEX SC 3 040,13 -7,77% -15,33% -18,15%
OT1pacneBbie nHAEKCHI (Py6. 3HaYyeHns1)

HedTb 1 ras 3012,77  -522%  -11,29%  -3,71%
DneKTpo3HepreTnka 1256,85 -15,39% -30,69% -39,18%
C”e"g%ef”e”bc"““ 552521  -0,53% 127%  12,11%
TenekoMMyHuUKauum 2 103,88 -5,00% -6,38%  -3,21%
MawmnHocTpoeHue 1731,14 -11,93% -14,71% -19,72%
OUHAHCbI 425508  -3,41%  -14,25% -16,70%
XuMns n HedpTeEXMMUs 7 525,75 -2,09% -5,88%  -0,07%
MeTannbl 1 fobblva 2 279,33 -4,92% -21,90% -27,40%
MMBB-10 3 158,21 -3,88% -12,67%  -6,78%
MHaekc BoNnaTuAbHOCTH 20,74 18,85% -0,34% -28,65%
n:ﬂg';;ml"e’s 40928  -577%  -1539% -45,06%
MHgekc PTC Cnbupb 510,87 -11,21% -22,89% -31,19%
USD / RUB 31,26 0,84% 4,09% 6,23%
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B anpene 2013r. poCCMMACKMIA PbIHOK aKLUui
NPOAEMOHCTPMPOBA OTPUUATENbHYIO AMHAMKKY MO
mHaekcam  MockoBcko  bupxu.  UHaekc MMBB
noHusmncs Ha 3,66% po 1 385,88 nyHkToB (1 438,57
NyHKTOB Ha 29 mapTa 2013r.), ponnapoBsbil NHAaekc
PTC yman Ha 3,62% po 1 407,21 nyHKTOB
(1 460,04 nyHkTOB Ha 29 mapTa 2013r.).

Kypc ponnapa CLUA no oTHoweHuto K pybnto 3a
npoLeawuin Mecsl, Bbpoc Ha 0,84%.

Ha ¢doHaoBOM pbiHKe Habnoaanocb MOoBblLeHWE
BONATU/ILHOCTM: POCCUICKUIA MHAEKC BONATUIIbHOCTM
noebicuncs Ha 18,85% po 20,74 nyHkta (17,45
nyHKTa Ha 29 mapTta 2013r.).

B nmpoweawem Mecsue BCe KHOYEBbIE CEKTOPbI
3KOHOMMKM,  MNPEeACTaB/IEHHblE  HAa  POCCUMICKOM
(OHOOBOM  pblHKE,  MOKasanuM  OTpuuaTesibHylo
OVHaMUKY. JNnpepom nageHuns cTana
3M1eKTpO3HepreTMKa: MOHWXKEHWE MO OTpacieBoMy
nHaekcy coctasuio 15,39%. Takxe cylwecTBeHHoe
CHWXeHWe NpoOAEMOHCTpVpPOBasN
MaLUMHOCTPOUTENbHbBIA M HedTerasosblii CEKTOPbI —
NHaekc MawmHocTpoeHus ynan Ha 11,93%, a MHaekc
HedTH 1 rasa notepsan B Bece 5,22%.

NHpoekc «ronybbix ¢uwek» PTC CraHpapTt ynan
Ha 3,83% pno 9 392,15 nyHkToB (9 766,50 NyHKTOB Ha
29 mapta 2013r.).

MHpeKkcbl  «BTOPOro  3llefioHa» MpOAEMOHCTPU-
poBanu OTpULATENbHYIO AMHAMKKY. PybneBblii MHaeKC
MICEX SC yman Ha 7,77% po 3 040,13 nyHKTOB
(3 296,30 nyHKTOB Ha 29 MapTa 2013r.). [Jlonnaposbii
MHpekc PTC-2 notepsin B Bece 9,22% u cocTaBui
1 322,96 nynkToB (1 457,25 nyHkToB Ha 29 mapTa
2013r.).
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MOCKOBCKAS ®OHAOBbLIE UHAEKCbI
Anpenb 2013r.

OcHoBHblIe MHAeKcbl MockoBckow bupykmn — MMBB n PTC

WHaekc MMBB Unaekc PTC o o o
1432 - . 1460 B anpene 2013r. pOCCMMUCKMA  PbIHOK  aKLMW
NPOAEMOHCTPMPOBaN  OTpUUATENbHYI0O  AWHaMMKy MO
1412 - - 1432 nHaekcam MockoBckol Bupxu. MHaekc MMBB noHusuncs
1392 4 L 1 404 Ha 3,66% po 1 385,88 nyHkToB (1 438,57 nyHkTOB Ha 29
mapTa 2013r.), aonnaposbit MHaekc PTC ynan Ha 3,62% Ao
1372 1 - 1376 1 407,21 nyHkToB (1 460,04 nyHkTOB Ha 29 mMapTa 2013r.).
1352 4 4 348 Mo cocTtosHMiO Ha koHeu Mecsaua WHpekc MMBB
Haxoamnca Ha 5,95% Hwxe 3akpbiTus rog Hasag (1 473,50
1332 - - 1320 nyHKTOB Ha 28 anpens 2012.), NHaekc PTC 6bin Ha 11,72%
HWKe aHanorMyHoro nokasatens rog Haszag (1 593,97
RTS VX NyHKTOB Ha 28 anpens 2012r.).
27 MoHmxeHne MWHaekca PTC B npolwegweM Mecsiue
gg COMpOBOXAanoch NoBbILLEHVEM BOJTATU/IHOCTY:
21 PoccuiickuiA MHAEKC BONATUABbHOCTM RTSVX MoBbiCMNCS Ha
19 18,85%.
17 ObbeM TOproB LeHHbIMW 6yMaramu, BKIIOYEHHbIMU B

6a3y pacyeTa WMHAEKCOB MOCKOBCKOM BupXu, cocTaBun
638,50 mnpa. py6., a KanuTanuM3auusi akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctaBuna 18 881,55
mnpa. pyb6.

Mo utoram Mecsilia 37 akuuin, BXoaawmx B 6asy pacyeTa
MHaekca MMBB, oka3anu Ha ero AMHaMKKy oTpuuartesibHoe
Bo3geictene (-4,21%), 13 UeHHbIX 6yMar noBAUSIU
nonoxwutensHo (+0,54%).

Hanbonblunii Bknaa B naaeHne WHaekca MMBB no
uToramMm Mecsila BHeCnu UeHHble bymarm HedTM M rasa

50 (-2,53%) v anekTposHepreTukm (-0,76%).
40 Haubonbluee HeraTuBHOe BMAHME Ha WMHaekc MMBB
;g 0Kasasno MOHWXeHWe LeH Ha OOblkHOBeHHble akuuu OAO
10 lrasnpom (-1,12%), OAO HK PocHedTb (-0,48%) n OAO
0 HOBAT2K (-0,26%). Hanbonbluee NO3UTUMBHOE BNMSIHME Ha
TTIITIY g TLTITITILTII g g TTITI MNHpekc MMBB oka3ano nosbilleHne LeH Ha 06bIKHOBEHHbIE
TN T NS N NN SaNMELN GRS akumm OAO Marnut (+0,34%) 1 OAO HJIMK (+0,05%).
eeeeeCoAAAd A A AT ANANANAN® Havbonbluee HeraTMBHOE BAUsiHME Ha WHaekc PTC
* 10 akymsam, Bxogsawmm B 6asy pacyera ViHaekca MMBB n PTC

0Ka3ano MOHWXeHMe LeH Ha 06blkHOBeHHble akumn OAO
lMasnpom (-1,12%), OAO HK PocHedTb (-0,48%) n OAO
BanAHKe Ha WHAGKCHY, Y% . ) ) HOBAT3K (-0,26%). Han6onbluee NO3UTUBHOE BAMSHWE Ha
MHpekc PTC oka3ano noBbilleHMEe LeH Ha OObIKHOBEHHbIE

MGNT . . '
akumm OAO MarhuT (+0,34%) n OAO HJIMK (+0,05%).
B Nlnpekc MMBB M
NLMK Ha HedTerasoBbii cektop npuxogutcs  51,19%
™ ViHpexc PTC CcyMMapHol  KanuTanuzaumu  MHpekca MMBB.  Cpeau
TRNFP OCTanbHbIX OTpacneii BbIAENsoTCs UHaAHChI (BEC B MHAEKCE
19,12%) u metannyprus (8,31%).
RTKM 112%) yprusi (8,31%)
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Bnnanne WUTorosoe
Ha MHﬂeKC u3MeHeHu| Bnusinme, %

VIHneKc MMBB +0,55% -4,21% -3,66%

Nupexc PTC +0,55% -4,17% 0 -3,62%
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NHpexc «rosyb6bix ¢pnwex
06'beM Topros*, mapa. pyb6. UHpekc PTC CTaHAaBT

B anpene py6neBbii MHAekc «ronybbix duiiek» PTC
CraHgapT NpoAeMOHCTPMPOBan OTpULATENbHYO AMHAMUKY.

MHgekc PTC Crangapt noHusunca Ha 3,83% Ao
9 392,15 nyHkTOB (9 766,50 nyHKTOB Ha 29 MapTa 2013r.).
Mo cocTosiHnio Ha KoHey Mecsua WHpekc PTC CraHgapTt
6bin Ha 6,89% HWMXKe CBOEro 3aKpbiTUs ro4 Hasag
(10 086,75 nyHkTOB Ha 28 anpensa 2012 r.).
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Mo wrtoram Mecaua 13 w3 15 wuUeHHbIX 6yMar,

* 110 akymam u3 coctasa Mngexca PTC Crangapt BXoasWwmx B 6asy pacyeTta MHAEKCa <«ronybbix uLiek»,

OKasanu Ha ero AvMHaMKKy OTpuuaTenbHoe BO3AeNCTBUE

BnmsiHue akumii Ha MHaekc PTC CTaHpapT, % (-3,92%), 2 akuum nosnmanu nonoxutensHo (+0,09%).
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FEESS
ROSNS
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Hanbornbluee HeraTvBHOE BAWSIHUE HA AMHAMUKY
MHpekca PTC CraHgapT oOKasanu O06bIKHOBEHHbIE aKLuK
OAO Tlasmpom (-1,39%) wn OAO HK PocHedTb
(-0,62%).

Mos3ntmBHO Ha auHamuke WHaekca PTC CrangapTt
OTpasuscst PoCT LeH 0b6bIKHOBEHHbIX akumili OAO CbepbaHk
Poccun, BnnsiHue kotopbix coctaeuno 0,09% wn OAO
Poctenekom (+0,001%).

Ha HedTerazoBbli cektop npuxoautcs 56,37%
CYMMapHOM KanuTanusaumMm MHAEKca <«ronybbix Quiuek».
Cpean ocCTanbHbIX OTpacnieit BblAENSOTCS  (PUHAHCOBLI
cekTop (Bec B nHaekce 23,24%) n metannyprus (7,39%).
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H3meHeHHne YeHbl UTorosoe
3a MECﬂll U3MEHEeHu Bnmmue, %

Konunuecreo 6yMar
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CHMFS CesepcTansb, ao 1,29% 1,01%
BAuAHNE U BEC CEKTOPOB B Bec FEESS ®CK E3C, ao 0,80% 0,70%
patne, e inasicce PTC Cratinapy ® GAZPS  lasnpoM, ao 18,64%  14,56%
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_2:30 " RTKMS  PocrtenekoM, ao 4,25% 3,25%
2.5% SBERS C6epbaHk Poccum, ao 18,34% 14,34%
3,00 SBERPS C6epbaHk Poccuun, an 1,29% 1,01%
3.5% 657% SNGSS CypryTHedrTeras, ao 4,94% 2,00%
4.0% ! TRNFPS AK TpaHcHedTb, an 2,73% 2,15%
. g %‘ S g s . URKAS Ypankanui, ao 6,27% 4,95%
%g % g § § Eg % % B VTBRS baHk BTB, ao 3,62% 2,84%
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NHaexc «BTOpPOro 3LEe/IOHa»

MICEX SC RTS-2
3300 - 4 240 B anpene wWHAEKCbl  «BTOPOro  3LE/IOHa»
NPOAEMOHCTPUPOBANN  OTPULATENBHYID  AUHAMUKY.
3 250 1 1415 py6nesbit MHpekc MICEX SC ynman Ha 7,77% po
3 200 - - 1390 3 040,13 nyHkToB (3 296,30 NnyHKTOB Ha 29 mapTa
3150 4 L 1365  2013r.). Jonnaposbin MHaekc PTC-2 noTepsn B Bece
9,22% wn cocrtaBun 1 322,96 nyHktoB (1 457,25
3100 - 1340
NyHKTOB Ha 29 mapta 2013r.).
3 050 - 1315
3 000 1 290 Mo coctosiHuio Ha KoHel Mecsaua MHpaekc MICEX
1 [ SC 6bin Ha 18,15% HMxXe CBOEro 3aKpbITUS rof Hal3aj
2950 A - 1265 (3 714,15 nyHkTOB Ha 28 anpens 2012r.). WHaekc
2900 - L 1 240 PTC-2 6bin Ha 28,38% HWXe CBOEro 3aKpbiTusl rof

Ha3aa (1 847,31 nyHkToB Ha 28 anpens 2012r.).
061beM Topros (0cH)*, MNH.py6.

300 Mo wtoram Mmecsua 41 u3 50 ueHHbIx Oymar,

Bxoasiwmx B cnnucok MHaekca PTC-2, okasana Ha ero
JIMHAMUKY oTpuuaTtenbHoe Bo3aelictene (-10,30%), 9

200 aKuuii noBnmsinv nonoxutensHo (+1,08%).

Hanbonee HeraTMBHO Ha AuHaMuke WHAekca
PTC-2 oTpasunocb nageHue uUeH O06bIKHOBEHHbIX
akuni OAO MPCK UeHTpa (-1,15%) v OAO [ABMIN
(-1,06%).
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SddgyUugoSNnYeNSTIIDdTLORg Haunbosnbliee NO3UTUBHOE BAUSIHNE HA AMHAMUKY
% 110 aKUMSM 13 COCTaBa Mhgeca PTC-2 WHpekca PTC-2 _ Okasamm 0ObIKHOBEHHbIE  aKLMK
OAO YenabuHckni umHkoBbIN 3aBoa (+0,30%) n OAO
BnusiHMe aKumii Ha MHAekc PTC-2, % MPOTEK (+0,25%).
: Hanbonbwmnii  BkIad B NageHWe  MHAEKCA
CHZN «BTOPOro 3lUENOHa» MO WMTOraM Mecsila BHeC/I
: UeHHble 6ymarn 3anekTposHepretTukn (-4,32%) u
PRTK MalLMHocTpoerust (-1,78%).
TGKD Ha »anekTposHepreTuky npuxogntca 37,03%
' CyMMapHol KanuTanusaumnm WHpekca PTC-2. Cpeam
AVAZ | OCTalbHbIX OTpac/ei BbIAENSOTCS MOTPEBUTENBCKUN
' cektop (Bec B MHaekce 12,02%) n MaWMHOCTPOEHME
GAZA . (11,97%).
MRKP : BnuaHwve u Bec CeKTOpOoB B
! Bruanne Hupekce PTC-2 @ Bec
MRKU * 1,0% 8,07%
: . 11,64%
' 0,0%
IRGZ : o 348% U Q 12,02%
' o 8,27%
' 6, 44"/
FESH : -2,0% .
: 11,97%
MRKC - 3,0% ’ 37,03%
-4,0%
-1,2% -0,8% -0,4% 0,0% 0,4%
-5,0%
-6,0%
H3merHernne yeHbl 3a WUTorosoe
Mecnu U3MeHeHwii| BnnsaHue, % s g =8 2% 83 Lg _ =& & g
; E 8 s& 54 fp i3 BEE B
| Konwsecrao Gymar_ g8 B B3 8% 3R 28 ffp i

+1,08% -10,30% 0% -9,22%
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Nrgexc MMBbB 10

06bem Topros aku.*, mapa. py6. WHpekc MpupocT yeH akuuii B Unaekce MMBB 10, %
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HNHpexc PTC Cunbupp

061beM ToproB aku.*, mapa. pyé. UnHpexc PTC Nnpepsbl BnsHUA Ha UHaekc
PTC Cnbupsn, %

4 T-| ----------------------------------- [ TGKN

I GMKN

34----- qul ------------------- - -4 550
HYDR
T+
2 T ‘ Ot 520 BLNG
il 7

L | I | | I:l s IRGZ
' *.|. | *r_? ' KOGK

: ' :

0 —t————t 460 RASP
g 9§ §F §F 9 9§ 9§ § §F ¥§©S 9 9§ 9§ §F §F F T S T &
S e S I i R I e e s e I R I e N S e A A T o] T T T T 1
988388 IITIJUINYNERIIAILIILELERS

* o akyusM u3 cocmaea MHdekca PTC Cubups -40%  -3,00 -2,0% -1,0% 0,0% 1,0%



MOCKOBCKA#A
BUPXA

®OHAOBbLIE MHAEKCDHI

Anpenb 2013r.

Honzoeol pbIHOK

e | o | ron |

HHAeKcyl rocyaapcTBeHHbIX 06/1Mraumi

3HaueHue
30.04.2013

RGBI 141,33 2,66% 1,52% 7,40%
RGBI-tr 327,73 3,24% 3,25% 15,22%
[oxoaHocTb 6,36% -28 6.n. -1 6.n. -108 6.n.

HHAeKcsl KopriopaTHBHbIX 06/IMraymi

MICEXCBICP 93,63 0,36% 0,12% 0,69%
MICEXCBITR 232,06 1,06% 2,11% 8,82%
[oxoaHocTb 7,93% -22 6.n. -37 6.n. -53 6.n.
MICEXMBICP 97,60 0,17% 0,32% 0,70%
MICEXMBITR 171,69 0,93% 2,12% 8,22%
[loxoaHOCTb 7,71% -15 6.n. -26 6.n. -21 6.n.

KoHcepBaTUBHbIi 1 549,12 0,95% 1,90% 7,83%
C6anaHCUpPOBaHHbIN 1 358,99 -0,14% -0,48% 3,87%
ArpeccuBHbIN 1171,23 -1,52% -3,33% -0,24%

HNHgnkaropsi crasok PEIO no akynsam

OBepHanT 6,30% 31 6.n. 19 6.n. -18 6.n.
1 Hepens 6,29% 78 6.n. 100 6.m. 131
2 Hepgenu 6,53% 74 6.n. -27 6.0. 75
OBepHanT 6,38% 28 6.1. 15 6.n. -11 6.n.
1 Hepens 6,34% 9 6.n. 17 6.n. -41 6.n.
2 Hepenu 6,53% 55 6.n. 44 6.n. -9 6.n.
ﬂHHaMMKa HHAOEKCOB COBOKYMHbIX UeH
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mmmm RGBT trade volume MnH. py6.
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mmmm MICEX CBI trade volume MnH.py0.
= MICEXCBITR

mmmm MICEX MBI trade volume MaH.py6.
e MICEXMBITR

AHHHMHKB MHAEKCOB YMCTbIX UeH
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mmmm RGBI trade volume mMnH. py©.
——RGBI

mmm MICEX MBI trade volume MaH.py6.
——— MICEXMBICP

3a npoweawnii  Mecsal  LeHoBo  MHpaekc
rocyaapcTBeHHbIX obnuraumii Poccumn (RGBI) Bbipoc
Ha 2,66% po 141,33 nyHktoB (137,67 Ha 29 mapTa
2013 r.). MNpu 3TOM cpeaHEB3BeELUEHHas! AOXOAHOCTb
obnuraumii, BxoasawmMx B 6a3y pacuyeTa MHAEKC],
CHM3UNacb Ha 28 6a3nCHbIX MYHKTOB M COCTaBuia
6,36%.

MHAeKC MyHUUMNanbHbIX obnuraumii MICEX MBI
TR (COBOKYMHbI [0XOA) MOKasan MONOXUTENbHYIO
ONHaMnky wn coctasun 171,69 nyHKTOB, pOCT Ha
0,93% (170,11 Ha 29 mapTa 2013r.).

B cexTope KOpnopaTuBHbLIX O6MMrauuii MHAEKC,
PaCcCUMTaHHbI MO METOAMKE COBOKYMHOrO A0X0A4a,
MICEX CBI TR Bbipoc Ha 1,06% wu coctasun 232,06
nyHkToB. CpeAHeB3BelleHHas AOXOAHOCTb COCTaBWa
7,93%.

KoHcepBaTuBHast CTpaTerns BOXEHWUS CpeacTB
MO MHAEKCY MEHCMOHHBIX HAKOMJIEHWI obecneunna bl
pocT Ha ypoBHe 0,95% 3a Mecsl, arpeccMBHasl
cTpaTerns - cHmkeHue Ha 1,52%.

CraBka PEMO oBepHalT no ob6nuraumsaM 3a
npowieawmnin Mecsay usmeHunacb ¢ 6,10% ao 6,38%
(poct Ha 28 6asucHbix nyHkToB). CraBka PEMO
OBEPHAMNT MO aKumMsM Bblpocia Ha 31 6a3nCHbIN NMyHKT
n coctasuna 6,30%.

JAWHaMMKa UHAEKCOB aKTUBOB NEHCHOHHbIX
HaKoNNeHui
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B anpene obbem TOpProB  MpOW3BOAHBIMU
MHCTPYMEHTaMM Ha WHAEKCbl Ha MoCkoBCKOM 6upxe
coctaBun 2 982,86 mnpa. pyébnen wnm 35,10 MAH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB NO 3TOMY KOHTPAKTY B NPOLLIOM MecsLle
coctaBun 2 605,21 mnpa. pyénen wnm 30,77 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mmecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsn B Bece 3,62%, nNpu 3TOM UIOHbCKNE W
CceHT6pbckne dbtovepcol nogewwesenu Ha 2,84% K Ha
2,79% COOTBETCTBEHHO.

CyMMapHbIi ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
nosbicuncs Ha 17,96%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB coctaeun B npowegwem Mmecsaue 24,05
mMnpa. pyébnei wnm 176,70 ThiC. KOHTpakToB. 3a
npoLeawmnin Mecsil, 6bis0 0TMEYEHO yBENNYEeHUe obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
MHaekc MMBB — Ha 26,25%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
COCTaBwn B MnpoLwsioM Mecsiue 352,45 mnpa. pyénein unm
4,15 MAH. KOHTpakToB. O6bEM OTKpPbLITLIX MO3MUMI MO
COCTOSIHMIO Ha KOHel, Mecsiua coctasun 121,93 mnpa.
pyénei unu 1,45 MNH. KOHTpakToB. Mpu 3TOM Ha Aono
ONUMOHOB  NyT  npuxoauMnocb 46,51%  OTKpLITOroO
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKPbLITbIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
cTpaiike 145 000, MakcuMyM MO OMUMOHaAM NyT 6bin
OTMeYeH Ha cTtpaiike 135 000.

3a npoweawuin Mecal  yBenndeHue obbeMa
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
NHaekc PTC coctaeuno 32,07%.

OTKpbITbIE NO3ULUKN B KBapTaJZibHbIX
onuunoHax RTS-6.13 no crpaiikaM, M/H.py®6.
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i POHAOBbIE MHAEKChHI
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NHpekcbl MockoBckoi BUPXM — KOUEBbIE UHAMKATOPbI OPraHN30BaHHOMO PbiHKA LIEHHbIX GyMar v NMpou3BOAHbLIX MHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCS K TWMY B3BELIEHHBIX MO KanuTanu3aumm OoHAOBbLIX MHAEKCOB. B ocHoBe mx (opMysbl pacyeTa
NEXWUT OTHOLUEHNE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuii, BKIKOYEHHbIX B CMMCOK MHAEKCA, K aHanorMyHOMy rokasaTento Ha
HayanbHylo AaTy.

UHpekc MMBB 1 MHaekc PTC npeacTtaBnsiioT coboi KOMMNO3WUTHbIE MHAEKCHI POCCUIMCKOro (hOHAOBOrO pbiHKA, BK/OYalowme 50
Hambornee JNIMKBUAHBIX aKUMN KpynHEMWMUX W AWHAMWYHO Pa3BMBAMOLUMXCS POCCUMICKUMX 3MUTEHTOB. PacyeT WHaekca MMBB
OCYLLECTB/ISIETCS HAa OCHOBE LIEH aKUWM, BblpaXXeHHbIX B pybnsax Poccuiicko ®enepaumun, a pacyet MHaekca PTC - Ha ocHoBe LeH
aKLMiA, BblpaXkeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI 0TPAXaloT U3MEHEHMS LiEH aKLUMIM, SMUTEHTbI KOTOPbIX OTHOCSTCS K COOTBETCTBYHOLLUEMY CEKTOPY SKOHOMUKM,
NpeacTaB/IEHHOMY Ha POCCUMCKOM (POHAOBOM pbiHKE. B MX COCTaB BXOAWT, Kak npaeuno, oT 10 Ao 20 NUKBMAHLIX akuMil Havbonee
KanuTan3npoBaHHbIX SMUTEHTOB AAHHOMO CEKTopa:

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

MICEX PWR (RTSeu) — MHAEKC aKuMi KOMNaHUi SHepreTUYecKkoin oTpacim

MICEX TLC (RTStl) — MHAEKC aKuuii TENEKOMMYHMKALIMOHHBIX KOMMaHUM

MICEX M&M (RTSmm) — MHAEKC akumii KOMMaHWIM MeTanypruyeckor U ropHoaobbIBatoLLen oTpacnei
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MalIMHOCTPOUTENBHOWN OTpac/n

MICEX FNL (RTSfn) — nHAeKkc akumit kKoMnaHui prHaHCOBO-6aHKOBCKOM OTpacsiv

MICEX CGS (RTScr) — MHAEKC akuuii KOMNaHWiA NoTPebUTENbCKOro cexTopa

MICEX CHM — nHAeKC akumii KOMNaHWUM XMMUYECKON N HehTEXMMUYECKONM OTpac/u

PacyeT 3HauyeHWin OTpac/eBbIX MHAEKCOB MPOM3BOAUTCA B pybnsix u B gonnapax CLUA. Mpu 3TOM B KauyecTBe «pybneBov UCTOpUM»
3HQUYEHWUN MHAEKCOB MCMOMb3YETCH <UCTOPUS» 3HAUYEHM OTpPacneBblX WHAEKCOB MMBB, a <«BastOTHOW WCTOPUM» — <UCTOPUS»
oTpacnesbiX nHaekcos PTC.

NHpaekc «rony6bix ¢mwek>» (PTC CTaHAAQPT) SBNSETCS MHAMKATOPOM pbiHKA Hanbosee IMKBUAHBIX akUM POCCUIACKMX KOMMaHMii
WM TaK Ha3blBaeMbIX «roflybblX ¢uiiek». WHAEKC paccUMTLIBAETCS HA OCHOBAHWMM LEH CAENOK U KOTUPOBOK 15-TM Hambonee
NMKBUIHBIX aKUWIA POCCUIACKOrO (DOHAOBOrO pbiHKA. PacyeT nHAeKCa BEAETCS Ha OCHOBAHMM LIEH aKLWiA, BbIPAXKEHHbIX B pyOnsiX.

UHaekc "rony6bix ¢puwek" MMBB10 — npeactaBnsieT coboi LIEHOBOM, HEB3BELIEHHbIN MHAEKC, pacCUMUTLIBAEMbIN Kak cpeaHee
apudmMeTnyeckoe n3MeHeHus LeH 10 Hanbonee NUKBMAHLIX aKUMi, AOMYLLEHHBIX K 06paLleHuto Ha bupxxe. MHAEKC oTpaXaeT npupoct
cTouMocTu nopTtdens, cocroswiero n3 10 akumii, Beca KOTOPbIX B COCTaBe NOpTdENs B HayasbHbI MOMEHT BPEMEHWU OAMHAKOBbI.

UHpekc «BTOporo swenoHa» (PTC-2) — 3T0 MHAWMKATOP, KOTOPbI XapaKTepu3yeT AMHAMUKY LEH aKLMN SMUTEHTOB CO CPEAHWUM U
HayanbHbIM YPOBHEM KanuTanu3auuun. B cocTaB MHAaekca BXoasaT 50 akuui, cneayiowmx B peiTUHre no Kkanutanusaumm ¢ ydetom free-
float nocne 6asbl pacyeTa OCHOBHbIX MHAEKCOB — MHaekca MMBBE u UHaekca PTC. MHAEKC paccUMTLIBAETCS Ha OCHOBE LIEH aKLWiA,
BbIpa>keHHbIX B gonnapax CLUA.

UHpekc MMBB — MHHOBALIMM — MHOEKC aKLUUIA POCCUMCKUX KOMIMAHUIA cekTopa "PbIHOK MHHOBALMM U MHBECTULMI".

PernoHanbHble MHAEKCbI — WHAEKCHl aKLUMIM, KOP3WHbI KOTOPbIX BK/IKOYAIOT LieHHble ByMaru, fonylieHHble K TopraMm Ha MoCKOBCKOM
Bupxxe, 0TObpaHHble NO NoKasaTensam AUMKBUAHOCTM U KanuTanusauuyv U BefyLMX CBOK AeATeNIbHOCTb MPeUMyLLECTBEHHO B TOM WK
MHOM beaeparnbHOM OKpyre. Ha cerogHsiluHuiA AeHb AOCTYMNHa MHopMaums no uHaekcy Cnbmpckoro cdeaepanbHOro okpyra — MHaekcy
PTC Cubups.

Poccuiickuii MHAEKC BONATWIbHOCTU — WHAMKATOP CPOYHOrO PblHKA, KOTOPbLIA PacCUMTLIBAETCS Ha OCHOBE BOMATM/IbHOCTU LiEH
OnuMOHOB Ha dblovepc Ha MHaekc PTC. MNpu pacueTte ctoumocTy npuMeHsieTcs dopmyna bnaka-Loynsa.

O6/MrauMoHHble MHAEKCbI - CEMEUCTBO O6JIMMaLMOHHBIX WMHAEKCOB BKJIOYAeT WHAEKC KoprnopaTuBHbIX obnuraumii MICEX CBI,
MHAEKC MyHMUMMNANbHbIX obnuraumini MICEX MBI 1 MHAEKC rocyaapCTBEHHbIX 06auraumii RGBI, oTpaxatolme CUTyauumto B pasinyHbIX
CerMeHTax POCCUMCKOrO OBMMraumMOHHOrO pbiHKa. OBAMrauMoOHHbIE MHAEKCH pacCcyMTbIBAOTCS OAHOBPEMEHHO MO TPEM METOAMKAM:
«total return», «clean price» n «gross price». Ons 6a3 pacyeTta O6MraUMOHHBIX WHAEKCOB OCYLLIECTBSIETCA TaKXKe pacyeT
rokasaTesieil Alopaumnn U A0XOAHOCTM K MOralleHuIo.

UnaunkaTtopbl ctaBok PEMO - pacueTHble nokasaTenu, oTpaxalolme KOHbIOHKTYPY poccuickoro bupxeBoro peiHka PEMO. Pacuer
nHankaTopoB cTaBkn PEMO ocyuwlectBnsieTcs pasgenbHo anst pbiHka PEMO ¢ akumamu u peiHka PEMO ¢ obnuraumsamu. B pacuet
NPVHUMAIOTCS CAENIKM, COBEPLUAeMble C akuMsIMU, BKIOYEHHbIMM B 6a3y pacdeta MHpekca MMBB, a Takke caenkm ¢ obnvrauunsimm,
BKJIIOYEHHLIMM B NIOMBapAHbIA Cnncok BbaHka Poccuu. B 3aBMCMMOCTM OT CPOKOB MCMOSHEHUsI caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbI AENSTCA Ha OAHOAHEBHblE MHAMKATOPLI "overnight”, nHamkaTopsl "1 Hegens" n "2 Hepenn'.

MockoBckaa Bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBOW MHMOPMaLIMm
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A4.13

TenedoHbl: +7(495) 363 -3232 (no6. 24003)
dakcbl: +7(495) 363 -3232 (nob6. 22222)
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