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Hegensa € 22 no 26 vronsa 2013r.

KomriosntHele HHAEKCHI

3a Hepento ¢ 22 no 26 wons 2013r. poccuAcKuia
PbIHOK  aKUWUA  MpPOJIEMOHCTPUPOBaN  OTpULIATENbHYIO
OMHaMWKYy N0 MHAeKcaM MockoBckoi Bupxun. WHaekc
MMBB noHumsunca Ha 1,30% po 1 403,14 nyHkTOB

NHpekc MMBB 1403,14 -1,30% 6,27% 2,27% 1,38% o
HACK 5 00 200 7 00 Oo (1 421,67 nyHktoB Ha 19 wons 2013r.), gonnapoBbin
WHaexc PTC 1348,37 -246% 6,92% -245% -0,11% 4\ enc PTC yman Ha 2,46% no 1 348,37 nyHkTOB
WHpekc ronydbix 9501,15 -1,42% 6,48%  2,27% 0,42% (1 382,33 nyHkTOB Ha 19 nions 2013r.).
lj’”‘”e'( Kypc aonnapa CLUA no oTHOWeHWo Kk pybnio 3a
ajgﬁgi':mpom 302124 -0,66% 2,18% 1,18% -7,48% MPOLIEALYIO HEAEIO BbIPOC Ha 0,43%.
VHAEKC LIMDOKOro Ha ¢oHaoBoM pbiHKE Habnoaanocb MNOHWXEHUE
blﬂKa P 993,07 -1,27% 6,27%  2,07% 1,02% BONaTWILHOCTU: POCCUIICKMIA WMHAEKC BONATUILHOCTY
P noHmsunca Ha 10,26% po 21,61 nyHkta (24,08 nyHKTa Ha
OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs) 19 wions 2013r.).
HedTb v ras 3227,37 -1,06% 7,69%  6,73% 10,02% Ha npowenuell Hemene GOMBUIMHCTBO KIIOYEBbIX
SnekTposHepretuka  1210,54 -3,55% 5,43%  1,64% -30,53% cekTOpOB 3KOHOMWKM, MPEACTABMEHHbIX Ha POCCUICKOM
MoTpebutensckum 583455 216% 3,16% 641% 26,20% ¢OHAOBOM PbIHKE, MOKasanu OTpULATENbHYIO LI,VIHaMVIKy:
cekTop Nlnpepom nageHns crana xumma M HedTexuMmus:
TenekoMMyHMKaLMm 2236,77 3,31% 15,46%  6,32% 9,17% MOHWKEHNE MO OTpacneBoMy MHAeKcy coctasuio 4,90%.
MaLuWHOCTpoeHie 1816,10 1,13% 7,51% 5,12% -0,50% |3/0K& CYLECTBEHHOE CHUXEHME MPOAEMOHCTPUPOBAH
443233 -0.06% 053% 733% -579% 3NEKTPO3HEPreTUYECKUA M  HedTerasoBbli CEKTOpPbl —
®uHaHCH! ' 070 K370 /433970 70, /FY0  I\ynekc aneKTposHepreTUkn ynan Ha 3,55%, a  MHaexc
XHMUA Y 7 867,57 -4,90% -523% -8,70% -12,56% HedTv v rasa notepsin B Bece 1,06%. Hanbonbiwmit poct
HedTexnMns Obln1 OTMEYEH B TENEKOMMYHMKALUMOHHOM CEKTOpe —
MeTannbl 1 o6blua 2084,51 -0,95% 4,65% -9,36% -22,37% WHAEKC TENEKOMMYHUKaLMI noBbicucs Ha 3,31%.
Temarnyeckne MHAEKCHI NHpekc MMBB MHHoBauuu nosbicunica Ha 0,90% po
WMHaekc MMBB-10 3112,03 -2,91% 3,28% 0,17% -3,21% 436,78 nyHkTOB (432,88 nyHkTOB Ha 19 uiona 2013r.).
WHaexc MHpekc ronybbix ¢uwek ynan Ha 1,42% po
21,61-10,26%-30,56% 5,00% -36,03% !
BONaTUIbHOCTH ° ° ° ° 9501,15 nyHKTOB (9 638,40 NyHKTOB Ha 19 uionst 2013r.).
MHnexc MMBB 436,78 090% 7,16%  8,61% -29,49% WMHOEKC aKuMidi BTOpPOro 3LIESIOHA MOHU3WACS Ha
MHHoBaLuK 0,66% po 3 021,24 nyHktoB (3 041,30 nyHkTOB Ha 19
MHpekc PTC Cnbupb 452,85 -2,72% 0,56% -10,50% -32,91% wuons 2013r.). HAEKC aKUMIA LUIMPOKOrO PbiHKA NOTEPSN B
Kypc aonnapa (L5 P®) Bece 1,27% wn coctasun 993,07 nyHktos (1 005,87
USD / RUB 32,54 0,43% -0,54% 3,00% -1,30% "YHKTOB Ha 19 uons 2013r.).
KJTKOYEBBIE CEKTOPbI KOMMNO3UTHbIE MHAEKCbI
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22.07 23.07 24.07 25.07 2607 9%
WHaekc MMBB Wnaekc PTC 22.07 23.07 24.07 25.07 26.07
HedTb 1 ras ——MoTpe6. ToBapbl U TOProBAs —WHpexcPTC — WHpexcMMBE
MeTannbl n gobbiua MaumHocTpoeHne = WHpexcrony6bbix puwex = \HpeKc BTOPOro 3LlesnoHa
Xumusi n HepTexnmms = JfeKTpo3HepreTvka VHAEKC LUMPOKOT O PbIHKa
®urHaHChI — T enekoMMyHuKaumm

MHaekc MMBB NHHOBauumn
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
NHa exkc MMBB

NHp exc PTC

1397

1386

1375

1364

1353

1342

22.07
*no akumam, exoaaimm s 6a3y pacyeta Haekcos MMBB n PTC

23.07

24.07

BnusiHMe akuui Ha uHA eKcbl, %

MGNT

MTSS

ROSN

GMKN

TATN

NVTK

LKOH

URKA

SBER

25.07

26.07

-1,0%

-0,8%

-0,6%

-0,4%

-0,2%

0,0%

0,2% 0,4%

UTorosoe

BnmsiHne Ha
Ml'lﬂeI{Cbl 3a Hegesro BAusiHne, %

VlHAeKC MMBB

Uupexc PTC

+0,81%
+0,55%

-2,11%
-3,01%

-1,30%
-2,46%

3a Hepgento ¢ 22 no 26 utons 2013r. poCCUACKUIN PbIHOK
aKUMIN NpOAEMOHCTPUPOBAN OTPULATENIbHYIO AMHAMWUKY MO
nHaekcam MockoBckoi Bupxxu. UHaekc MMBB noHM3WCs Ha
1,30% po 1 403,14 nyHktoB (1 421,67 nyHKTOB Ha 19 wmions
2013r.), ponnaposblin MHaekc PTC ynan Ha 2,46% po 1 348,37
nyHkToB (1 382,33 nyHkTOB Ha 19 niong 2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
6,27% BbllWe cBOero 3akpbltTus Mecad Hasag (1 320,39
NYHKTOB Ha 26 uioHa 2013r.) n Haxoamnca Ha 1,38% Bbiwe
aHaNornM4Horo nokasartens roa Hasazg (1 384,06 nyHKTOB Ha 26
mona 2012r.). WHpekc PTC 6bin Ha 6,92% Bblle CBOero
3aKpbITMS Mecal Hasaa (1 261,13 nyHkToB Ha 26 utoHa 2013r.)
n Haxoguncsa Ha 0,11% HwmKe aHanormyHOro nokasaTtens rog
Ha3ag (1 349,90 nyHkTOB Ha 26 unons 2012r.).

MoHmxeHne WHaekca PTC Ha npolueawein Heaene
COMpPOBOXAaN0Ch MOHVM)KEHMEM BONMATUNBHOCTM: PoCCUACKUIA
nHAeKC BonatunbHocT RTSVX noHusuncs Ha 10,26%.

Hanbonbliee HeratuBHOe BnusiHME Ha WHaekc MMBB
oKaszano MOHWXeHWe LeH Ha O06blkHOoBeHHble akumm OAQ
«CbepbaHk Poccum» (-0,69%), OAO «Ypankanui» (-0,52%) u
OAO «JTYKOW/T» (-0,23%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 118,77
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 19 389,82 mnpa. pyb.

Mo utoram Hegenu 29 akuuii, Bxoaswmx B 6asy pacyeTta
MHpekca MMBB, okasanuM Ha ero AuMHaMmunKy oTpuuaTesibHoe
Bosgenctene (-2,11%), 20 UeHHbIX 6ymMar nOBAUSN
nonoxuTenbHo (+0,81%). LleHa 1 akuumn He nameHunachb.

Hambonbwuii Bknag B nageHve WMHaekca MMBB no
UTOraM Hefenu BHeCN LeHHble bymarn cdmHaHcoB (-0,66%) m
XnMmuyeckoro npomssoactea (-0,53%).

Ha Hedrerasosbit  cektop  npuxoautcs  50,44%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpean ocTarnbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B uMHAekce 19,75%) u
TenekoMMmyHukaumm (7,23%).

BnusiHve u Bec ceKTopoB B
Bnusinve, % Mna exce MMBB @ Bec
0,6% 7,14%
7,23%
0,3% . “’
0,58% 6,81%
0,0% &
@ @)
50,44%
-0,3% 2,85%
4,35% 19,75%
-0,6%
-0,9% :
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hegens ¢ 22 no 26 viona 2013r.
NHpexc rosybbix gpmuwiex
WHpa ekc rosny6bix vuex

9800 -+ 3a Hemento ¢ 22 no 26 wons 2013r. WHaekc
ronybbix UWeEK NPOAEMOHCTPMPOBAN OTpULIATENbHYIO

9700 - m* []*E”""n[:]ll AVNHaMUKY
9600 -.*l:l I l WHpekc ronybbix duwek noHnaunca Ha 1,42% mo
'|'I‘ L.]-ll & 9 501,15 nyHkToB (9 638,40 nyHkTOB Ha 19 wuions
9500 - e U‘T‘ﬂ_% L .f'ﬁn"'-l-ﬂ‘ 2013r.). Mo COCTOSHMIO Ha KOHel Heaenu WHaekc
""LH:] rony6bix duwek 6bin1 Ha 6,48% Bbllle CBOEro 3aKpbITuUS]
9400 - Mecal Hasag (8 923,32 nyHKTOB Ha 26 uoHs 2013r.) u

N Haxoauncs Ha 0,42% Bbllle aHaforM4YyHOro nokKasaTtens
30 O6bem Topros*, mapa. py6. roa Hasag (9 461,26 nyHKTOB Ha 26 uiona 2012r.).

Mo wtoram Hegenn 10 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
22.07.2013  23.07.2013  24.07.2013  25.07.2013  26.07.2013 okasanu Ha ero AMHaMWKY OTpuuaTeslbHOe BO3AenCTBuE
(-2,23%), 6 akumii noenuanu nonoxuTenbHo (+0,81%).
LleHa 1 ueHHoW 6yMarn He U3MeHWUnach.

*Mo akUMsIM M3 CoCTaBa MHAeKca rony6bix duek

BnusHue akuuit Ha UHaekc

rony6bix duwex, % Hanbonee HeratMBHO Ha AWHaMuke WHAekca

ronybolx  ¢uwek  OTpasnnocb  MOHMXKEHME  LieH

MGNT : : OBbIKHOBEHHBIX  aKuui  OAO  «CbepbaHk  Poccum»,

MTSS | | : BAMSIHME  KOTOpbIX  cocTaBuno -0,79% wu  OAO

SNGS | | | «Ypankanuit» (-0,59%).

SNGSP | | |

RTKM | ! ! Hanbonee no3ntuBHOE BAMSHME HA AMHAMUKY
I I I WHpekca ronybbix duiiek okasanu 06bIKHOBEHHbIE aKLmmn

TS\I(\‘;: i i i OAO «MarHuT> (+0,41%) 1 OAO «MTC» (+0,24%).

SBERPE E E Ha HedTerazosblli cektop npuxoautcs 55,40%

ROSN | ! ! CyMMapHoM KanuTanusaunm uHAeKca rony6bix CbVILIJeKv.

GMKN ! ! ! Cpean ocCTanbHbIX OTpac/ien BbliAENSTCS (UHAHCOBBIN
! ! ! cektop (Bec B mHaekce 20,02%) u TenekoMMyHuKauum

GAZP | : : (7,85%).

TATN | ! : '

NVTK

LKOH ! ! !

URKA | i Bec B

SBER | ! WHpekce SEEL

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-08% -0,6% -0,4% -02% 0,0% 02% 04% 0,6%
GAZP [asnpom, ao 17,45% 15,38%

Sl M3MeHEeHMiA| Bamsanme MK Hopunbckuii
Konmuecrso GMKN OPUTIbC 4,03% 3,55%
6ymar

HYDR Pycl'n 1,09% %
+0,81% -223% 0%  -1,42% yefwApo, ao 09%  0,96%

LKOH NIYKOWN, ao 16,24%  14,31%
Brvsitme, % Bm::eoe"rﬁi%:;m: @Bec MGNT MarnuT, ao 7,04% 6,20%
0,6% MTSS MTC, ao 519%  4,57%
7,04% O 7,85% NVTK HOBAT3K, ao 519%  4,57%
0,3% . ROSN  PocHedTs, a0 556%  4,90%
1,09% 4,03% RTKM PocTenekoM, ao 2,67% 2,35%
W% re () SBER C6epbaHk Poccum, ao 14,63%  12,89%
55,40% ! ! !

-0,3% / SBERP C6epbaHk Poccuu, an 1,09% 0,96%
4,56% SNGS CypryTHedTeras, ao 4,04% 3,56%
-0,6% O 20,02% SNGSP CypryTHedTeras, an 2,04% 1,80%
09% ‘ TATN IﬂT;_?EaWHa’ . 2,58%  2,27%
TRNFP AK TpaHcHedTb, an 2,30% 2,03%
R B . ) URKA  Ypankamuii, ao 456%  4,02%
SO L O S VIBR  Bamk BTB, a0 431%  3,80%

n: 28 FF EEE R: a5 S [ Beero | | 100,00% | 88,12%
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HHAeKChI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekc LWMpoKoro pbiHKa

1013
1009
1005
1001
997
993
989
985

22.07 23.07
*no akumsiM U3 coctasa Maekca LMPOKOro pbiHKa

24.07

25.07

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

GCHE
GAZA
NKNCP
MRKC
AVAZ
TGKA
VTGK

-0,2% -0,1%

0,0%

26.07

0,1% 0,2%

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %

MGNT
MTSS

NVTK
LKOH
URKA
SBER

-0,8% -0,6% -0,4%

BnmsiHne Ha
nﬁnekcu 3a Hegesro

+1,07%

+0,82%

"HHEKC BTOPOro 3LwieJioHa

0,3%

0,4%

-0,2% 0,0%

-1,73%
-2,09%

0,2%

0,4%

WUToroesoe
BAMsiHue, %

-0,66%
-1,27%

3a Hegento ¢ 22 no 26 wons 2013r. MHAeKC akumii
BTOPOro suwefioHa noHusunca Ha 0,66% po 3 021,24
nyHktoB (3 041,30 nyHktoB Ha 19 wmona 2013r.).
MHAEKC aKumMiA LUMPOKOro pbiHKa rnotepsin B Bece 1,27%
n coctasun 993,07 nynktoB (1 005,87 nyHkTOB Ha 19
nonsa 2013r.).

Mo cocTosiHMIO Ha KoHel Hepenu WHaekc BTOporo
swesnoHa 6bin Ha 2,18% Bblle CBOEro 3akpbiTUS Mecay
Hazag (2 956,71 nyHkTtoB Ha 26 wuioHs 2013r.) wu
Haxoauncs Ha 7,48% Hwxe aHanormyHoro nokasartens
roa Ha3apg (3 265,53 nyHkToB Ha 26 mions 2012r.).

WHpekc wupokoro pblHka 6bin Ha 6,27% Beblwe
CBOEro 3akpbiTusi Mecsy Haszaa (934,49 nyHkToB Ha 26
moHa  2013r.) wu  Haxoguncs Ha 1,02%  Bblwe
aHanornyHoro nokasatens rog Haszag (983,00 nyHkTOB
Ha 26 uions 2012r).

Mo utoram Hegenu 34 ueHHble 6ymaru, Bxoaslme B
6a3y pacuyeTta WMHAaekca BTOPOro 3wlefioHa, OKasanu Ha
€ro AvHaMmKKy oTpuuaTtenbHoe Bosaeincteue (-1,73%), 15
akumMin  noBmaan  nonoxutensHo (+1,07%). LeHa 1
LieHHon ByMarun He M3MeHuUnach.

Hanbonbluee HeraTMBHOE BWSIHUE Ha [AMHAMMUKY
WHpoekca BTOpOro suiefioHa oOkas3anuM OObIKHOBEHHbIE
akumm OAO «Bomxkckas TIK» (-0,21%) n OAO «TTK-1»
(-0,17%).

Hanbonee HeraTMBHO Ha pauvHamumke WHpekca
LUIMPOKOro pbIHKa 0Tpasunnoch nageHve ueH
06bIKHOBEHHbIX akuumini  OAO  «Cb6epbaHk Poccum»
(-0,70%) 1 OAO «Ypankanuit» (-0,49%).

Hanbonblumin Bknag B nageHue MHAekca BTOpOro
JllenoHa Mo WToraM Heaenu BHeCnM UeHHble bymaru
3N1EeKTPO3HEPreTMKM (-1,05%) n XMMUYECKOro
npoussoacTaa (-0,10%).

Ha anektposHepretnky  npuxogutca  37,33%
CyMMapHOWN KanuTanusauum MHaekca BTOPOro 3lienoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTenbckuin cektop (Bec B MHAekce 18,78%) wu
MaLLnHocTpoeHmne (11,26%).

BavsiHne BnusiHne " BeC CeKToOpoB B @ Bec

VHpexce BTOPOro 3wesioHa
1,0%

18,78%
0,5% .
3,87% 5,49% 837%‘
0,0% _0_1,820/0 -
0,94% 3,16% 11,26%

-0,5% 8,49%
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-1,5% -
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3100 -

HNHpgexc MMBb-10
UHpekc MMBB-10 MpupocT ueH akuuiiB UHa ekce MMBB-10, %
3240 - ONGS | i |
3220 - i | i
3200 + Dﬁ!'l' ﬂ]*t‘*ﬂ]ﬁl AP |
L oSt i 5
3160 - 'fl ﬁ GMKN | ; ;
3 140 T -ﬁ EFEI[] ' LKOH E E E
3120 - ﬁﬂ[ﬁit.qmmh SBERP : : :

SBER
X
O6bem Topros*, mapga, py6. FEES
URKA
-12% -9% -6% -3% 0% 3%
22.07 23.07 24.07 25.07 26.07
*10 akumMsM u3 coctasa MHaekcaMMBB-10
Nrgexc MMBb UWHHoBaynmn
WUHua ekc MMBB UHHOBaLmm BnuaHue akumii Ha MHAEKC
441 - MMBB MHHOBaumn, %

439 1 #I:ID i i NAUK
437 - |:|'. QT 1?1_5 uTIl
435 A e LIFE
433 _I-d]l:ll:l l.,,ljﬂ*,ﬂ.lu[l?ﬂ ISKJ

431 - RNAV ! ! | |
429 - NSvVZ ! ! ! !
PLSM | | | |
DIOD | | | |
sewz I
R
0 ARMD | | : :
22.07 23.07 24.07 25.07 26.07 ! ! ! '
*Mo akumsaM u3 coctasa nHaekca MMBB VHHoBaumm -0,6% -0,4% -0,2% 0,0% 0,2% 0,4% 0,6% 0,8%
HNrpexc PTC Cnbnps
WA ekc PTC C6vpb Bnusnve akuwii Ha Ha ekc PTC Cubupb, %
473 ~ ! ! ! !
470 - #Dg]--?':‘ll Al TGKN | : :
464 “u IRGZ | : : :
o1 - "L i i o
458 - ."'tl_I. GMKN | | |
455 - Bajoe : : L
452 — 1 1 1 1
HYDR | | i i
449 - : : : :
KOGK | |
06 3 6. ! .
‘bem Topros*, mapg, py NG | | |
v L

22.07 23.07 24.07 25.07 26.07
*no akumam n3 coctasa nHaekca PTC Cnbupb

-1,0% -0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4%
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HosiroBos peIHOK

3HauyeHue U3meHeHMe 3a nepuon

HHAeKcyl rocyaapcTBeHHbIX 06/1Mrauymni

RGBI 135,43 -0,70% 3,15% -3,75% 3,43%
RGBI-tr 319,81 -0,54% 3,69% -1,91% 11,03%
[oxoaHocTb 7,06% 11 6.n. -50 6.n. 63 6.n. -65 6.n.
HHAeKcsI KopriopaTHBHbIX 06/IMraymi

MICEXCBICP 93,36 0,05% 0,46% -0,27% 1,49%
MICEXCBITR 235,86 0,21% 1,14% 1,74% 9,89%
[oxoaHocTb 7,96% -2 6.n. -25 6.n. 2 6.n. -95 6.n.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni

MICEXMBICP 97,39 0,00% -0,02% -0,19% 1,28%
MICEXMBITR 174,14 0,10% 0,62% 1,55% 9,11%
[oxoaHocTb 7,74% -2 6.n. -56.n. 2 6.n. -48 6.n.

HHAEeKcsI aKTMBOB ITEHCHOHHbIX HAKOM/IEHHH

KoHcepBaTUBHbIi 1 574,88 0,20% 1,10% 1,77% 8,12%
CHanaHCMpOBaHHbI 1 375,72 -0,11% 2,11% 1,53% 6,05%
ArpeccuBHbIN 1186,28 -0,49% 3,41% 1,84% 4,32%
OBepHanT 6,13% 16.n. -5 6.n. -14 6.n. 32 6.n.
1 Hepgens 7,45% 4 6.n. 76 6.n. 118 6.n. 161 6.n.
2 Hepenu 6,80% 0 6.n. -10 6.n. -95 6.n. -34 6.n.
OBepHanT 6,24% 10 6.n. 6 6.n. -11 6.n. 18 6.n.
1 Hepens 6,60% 11 6.n. 56 6.n. 77 6.n. 60 6.n.
2 Hepenu 6,46% -56 6.1. -35 6.n. 12 6.n. 74 6.n.

100,2%

100,0%

99,8%

99,6%

99,4%

99,2%

99,0%

100,2%
100,0%
99,8%
99,6%
99,4%
99,2%
99,0%

98,8%
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Ha npoweawein Hepene ueHoBoM WHAeKC
rocyfapCTBeHHbIX obnuraumii  Poccum (RGBI)
cHmamncs Ha 0,70% po 135,43 nyHkToB (136,38 Ha
19 wmonga 2013 r.). Mpu 3ToM cpeaHeB3BeLLEHHas
[OXOZHOCTb 0bnuraumin, Bxoaswmx B 6asy pacyeta
WHOEKCa, Bblpocia Ha 11 6asucCHbIX MYHKTOB W
coctasuna 7,06%.

MHaekc MyHuumnanbHbiX obnuraumin  MICEX
MBI TR (COBOKYMHbIM aoxon) nokasan
NOSMIOXKUTENbHYIO AWMHaMUKY W coctaBun 174,14
nyHKTa, poct Ha 0,26% (173,96 Ha 19 wona 2013

r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOrO [0X0Aa,
MICEX CBI TR Bblpoc Ha 0,21% wu coctasun 235,86
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,20% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxkeHue Ha 0,49% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusaMenHunace ¢ 6,14% po
6,24% (poct Ha 10 6a3ucHbIi NyHKT). CtaBka PEMO
OBEPHANT MO aKuMsIM Ha KOHEL, NpoLLeaLLei Heaenm
coctasuna 6,13%.

AoxogHocTb K noraweHno o6nuraumia,
BK/THOUYEHHBIX B MHAEKCbI
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Hegensa € 22 no 26 vronsa 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

RTSI WHaeke PTC u 6asuce! doiouepcos Basue 3a Heaento ¢ 22 no 26 uons 2013r. o6beM Topros
5 NPOU3BOAHLIMA  UHCTPYMEHTaMW Ha  MHAEKCbl  Ha

MockoBckoW bupye coctaBun 441,36 mnpa. pybnei nam
° 4,95 MNH. KOHTPAKTOB.

s Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
10 0bbem TOProB MO 3TOMY KOHTPAKTy Ha MpOLION Hepene
coctaBun 393,89 wmnpa. pyébneit wam 4,43 MAH.

1402

1392

1382

1372

1362 -15

KOHTPAKTOB.
1352 -20 ®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
npenMyLLecTBEHHO Toprosanucb B 63kBopaaummn. MHaekc
137 2013 23.07.2013 24.07.2013 25.07.2013 26.07.2013 = PTC 3a Hepenio notepsn B Bece 2,46%, npu 3TOM
——RTSI —— Ba3suc RIU3 u RTSI, nyHkToB Baswuc RIZ3 u RTSI, nyHkToB CEHTﬂﬁprKMe n ﬂe}(a6pbc|(y|e Q)b}oqepcu rnogelueBenm
Ha 2,20% w Ha 2,37% COOTBETCTBEHHO.
®dbrouepc Ha UHpekc PTC o o
150 - ~ 125 CyMMapHbil  06beM  OTKpbITbIX  MO3UUMA B
KOHTpaKTax no dbtoyepcam Ha MHaekc PTC 3a Hepento
120 1 - 100 Bblpoc Ha 1,73%
90 - | 75 O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npolweswein Hepene 3,87
60 - 1 § i | - T - L w50 MApA. pybnen wnm 27,21 ThiC. KOHTPAKTOB. 3a Heaenio
30 - 11 | 1 1 111 [ | P 6bI/10 OTMEYEHO YBENMYEHNE 06bEMa OTKPbLITbIX MO3ULIMIA
B KOHTpakTax no ¢btovepcy Ha MHaekc MMBB Ha 0,46%.
0 e e e e L B s 0 O6bvemM TOproB onuuMoHamm Ha WHaekc PTC

> COCTaBWN Ha MpoLWIon Hepene 42,32 Mnpa. pyénein wnm
480,75 TbiC. KOHTpakTOB. O6BEM OTKPLITHIX MO3ULMNA
O6beM Topros, Mipa.py6. === O6beM OTKP.MO3MLMIi, MIPA.pY6. cocrasun 103,90 mnpa. pybneit wnm 1,21 M.
KOHTPaKkTOB. [lpy 3TOM Ha [0  OMNUMOHOB NyT
npuxognnocb  60,44%  OTKpPLITOrO  MHTEpeca Mo
onuMoHaM.  HambonbluMit  OTKPbLITLIM  MHTEpEC Mo
onuuoHaM Konn 6bln cocpeaoToyeH Ha cTpaike 150 000,
MaKCMMyM MO OnuuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
120 000.
3a npoweawy Heaento NoBbileHne obbema

OTKPbITLIX MO3MUMIN MO onuMoHaM Ha WHpekc PTC
coctasnno 14,69%.
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OnI.IVIOHbI Ha NHpekc PTC OTKpbITbIE NO3MLMK B KBapTaJibHbIX
O6vem Topros, o 6 onumoHax RTS-9.13 no crpaiikaM, MJiH.py6.
mnpa.py6. I, mnpa. py6.
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MUHaekcbl MockoBCkO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOW3BOAHbLIX WHCTPYMEHTOB
Poccumn. MiHAEKCh! aKUmMii OTHOCSATCS K TUMY B3BELLUEHHBIX MO KanuTanmsaumm hoHAO0BbIX MHAEKCOB. B ocHOBE MX (hopMysibl pacyeTa NexuT
OTHOLUEHME CYMMapHOMN PbIHOYHOM KanuTann3aumm akumin, BKITIOYEHHBIX B CMMCOK MHAEKCA, K @aHANOrMyHOMy NnokasaTenio Ha HayasbHyto
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hanmbonee NUKBUAHBIX aKUMN KPYNHEMWMX W [AMHAMUYHO Pa3BMBAIOLIMXCS POCCUWCKMX 3MUTEHTOB. Pacuer WHpekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin deaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LieH aKLWiA,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT U3MEHEHWS LIEH aKLMi, SMUTEHTbI KOTOPbIX OTHOCATCS K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMUKM,
MpeacTaB/IEHHOMY Ha POCCMIACKOM (POHAOBOM pbiHKE. B MX cocTaB BXoauT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuMi Havbonee
KanuTanM3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOopa:

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

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHMM

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 aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKUMi1 KOMMAaHW XUMUYECKOW U HE(TEXMMUYECKOW 0Tpaciun

PacyeT 3HaueHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsix M B gonnapax CLUA. TMpu 3TOM B KauyecTBe «pybneBoi UCTOpUM»
3HQUYEHWU WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUM» — <UCTOPUS»
oTpacnesbix nHAekcos PTC.

NHpaekc rony6bix duwex sBASETCS MHANKATOPOM pbiHKA Hanbosnee SIMKBUAHBLIX akuMii POCCUICKMX KOMMAHWM UM TakK Ha3blBaEMbIX
«ronybbix duwek». NHAEKC paccuMTbiBAaeTCS Ha OCHOBaHUM LiEH CAENOK M KOTMPOBOK 15-TW Haubonee NMKBMAHBIX akUMA POCCUICKOrO
(oHA0BOrO pbiHKa. PacyeT nHAekca BefeTCs Ha OCHOBAHUM LieH akLui, BbipaXKEHHbIX B pybnsx.

UHpekc MMBB10 - npeactaBnsieT coboi LIEHOBOW, HEB3BELWIEHHbIM WMHAEKC, PacCUMTbIBAEMbIM Kak cpeaHee apudmeTunyeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWK, AONYLIEHHbIX K oBpalleHuio Ha 6upxke. MHAEKC OTpakaeT NpUpOCT CTOMMOCTM
noptdens, coctosulero 13 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HauasbHbIi MOMEHT BPEMEHMN OAMHAKOBbI.

MHaekc BTOPOro 3wesioHa — 3T0 MHAMKATOp, KOTOPbIN XapaKTepusyeT AVHAMUKY LieH aKUWi 3MUTEHTOB, CO CPEAHUM U HayasibHbIM
YypOBHEM KanuTanu3auuu. B coctaB uHAekca BxofsT 50 akuuii, cnegylowmx B peiiTuHre no kanuTanusauum c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAEKCOB — WHaekca MMBB u MHpekca PTC. WHAEKC pacCcuuThIBAETCS Ha OCHOBE LIEH aKUMM, BbIPAaXEHHbIX B
py6nsax Poccuiickolt ®enepauunn 1 B gonnapax CLUA.

MHOeKC aKkuMA LUMPOKOro pbiHKa - MWHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX Ha OCHOBAHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
bopMupoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MockoBCKOM Bupxxn. TOM-50 KOp3uHbI MHAEKCA LMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akumit — KOp3vHy MHAeKca BTOPOro suwenoHa. B 6a3y pacueta Kaxaoro
OTPAC/NeBOro MHAEKCA BK/THOUAOTCS aKLMU COOTBETCTBYHOLLEr0 CEKTOPA, BXOAALIME B COCTAB MHAEKCa aKLMI LMPOKOro pbiHKa.

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

PernoHanbHble MHAEKCbI — WHAEKChI aKLWI, KOP3UHbI KOTOPbIX BK/IIOYAOT LEeHHble bymaru, fonylleHHble K TopraMm Ha MOCKOBCKOW
Bupxxe, otobpaHHble NoO MnokasaTensM AIMKBUAHOCTM U KanuTanusauun U Beaylwmx CBOK AEeATeNbHOCTb NPeuMMyLUeCTBEHHO B TOM WK
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaepanbHoro okpyra — MHaekcy
PTC Cvbupb.

PoCCMIICKMIA MHAEKC BONMATWIbLHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTHIBAETCS HAa OCHOBE BONATM/IBHOCTM LEH
onumoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacyeTe ctommocTy npuMensieTcs dopmyna bnaka-LLUoyn3a.

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KoprnopaTuBHbIX obnuraumin MICEX CBI,
MHAekc MyHuUmMnanbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxkalolwme CUMTyaumio B pasfiMyHbIX
CEerMeHTax poCCUMCKOro 0B6IMraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCHI PACCUUTLIBAIOTCS OAHOBPEMEHHO MO TPEM MeToaMkaM: «total
return», «clean price» u «gross price». [na 6a3 pacueta 06MMraLMOHHBLIX MHAEKCOB OCYLLECTB/SIETCS TaKXKE pacyeT rokasaTenen
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTPaXKalolMe KOHBIOHKTYPY POCCUICKOro 6UpXKeBoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans pboiHka PEMO ¢ akuusimm m pbiHka PEMO c obnuraumsmu. B pacyer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C aKUMsAMM, BKIOYEHHbIMKM B 6a3y pacyeTta MHgekca MMBB, a Takxe caenku ¢ obnuraumsmum,
BKJTIOYEHHBIMU B JIOMG6apAHbIN cnncok baHka Poccumn. B 3aBUCMMOCTM OT CPOKOB MCMOHEHUS caenok PEMO, MCrnonb3yeMbix AJisl pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13
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