M MOCKOBCKA#A
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®OHAOBbLIE MHAEKCDHI

Uonb 2013r.
3HaueHue U3meHeHue 3a nepuon, %
Komno3znrHeie MHAEKCHI
MHpexc MMBB 1 375,79 3,41% -0,73%  -2,22%
WHpekc PTC 1 313,38 2,97% -6,67%  -4,64%
Mikpexc ronybeix 9294,64  3735%  -1,04%  -3,28%
uwex
VIAIESE L5287 2979,30  0,28% 2,00%  -9,22%
allenoHa
MHAeKC wmpokoro
pblHKa 974,20 3,45% -0,80% -2,42%
OtpacsiieBbie HHAEKCHI (Py6. 3Ha4YeHNs)
HedTb 1 ras 3190,08 5,56% 5,89% 6,76%
DneKTpo3HepreTnka 1 200,98 4,52% -4,45% -31,92%
MoTpebuTenbCiwiA 5756,14  -0,48% 4,18%  23,44%
ceKkTop
TenekoMMyHuKaumm 2 157,32 9,90% 2,54% 2,77%
MawmnHocTpoeHue 1 794,60 4,10% 3,67%  -1,74%
DUHaHCHI 4 505,90 3,36% 589%  -4,55%
XuMns n HedpTeEXMMUS 5941,32 -18,22% -21,05% -24,82%
MeTannbl 1 aobblua 2 067,28 3,17% -9,30% -24,45%
MMBB-10 3 010,93 0,00% -4,66%  -7,88%
MHaeKkc BoNaTnnbHOCTH 25,29  -13,30% 21,94% -27,12%
AL S 451,11 2,99%  10,22% -29,04%
WHHOBaLmu
MHgekc PTC Cnbupb 456,94 1,13% -10,56% -32,11%
Kypc gonanapa (Lib PP,
UsD / RUB 32,89 0,04% 5,23% 2,18%
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MHHOBauun

B wone 2013r. poCCUCKWMIA  PBIHOK — aKLui
NPOAEMOHCTPMPOBAs MOMIOXMUTENbHYIO AMHAMWUKY MO
mHaekcam  MockoBcko  bupxu.  UHaekc MMBB
nosbicuncs Ha 3,41% po 1 375,79 nyHkTos (1 330,46
NyHKTOB Ha 28 uioHs 2013r.), ponnaposbiii WHaekc
PTC Bbipoc Ha 2,97% po 1 313,38 nyHkTOB
(1 275,44 nyHkTOB Ha 28 mioHs 2013r.).

Kypc ponnapa CLUA no oTHoweHuto K pybnto 3a
npoweawuin Mecsl, Bblpoc Ha 0,04%.

Ha ¢hoHAoBOM pbiHKE Habntoganocb MOHWXKEHWE
BONIATU/ILHOCTU: POCCUIACKMI MHAEKC BONATUILHOCTU
noumsmnca Ha 13,30% po 25,29 nydkta (29,17
nyHKTa Ha 28 uioHs 2013r.).

B npowepwem Mecsue 60MbWMHCTBO KITHOYEBbLIX
CEKTOpOB 9KOHOMUKM, npeacTaBneHHbIX Ha
POCCUICKOM ¢oHaosoM pbIHKE, nokasanu
MOMOXMTENBHYIO AMHAMUKy. JlngepoM pocta cranu
TENEeKOMMYHMKaLUMK: MOBbILLEHNE MO OTpacieBoMy
nHaekcy coctaBuno 9,90%. Takke cCylwecTBeHHoe
yBESIMYEHME MPOAEMOHCTPUPOBANU HecdTerasosblid 1
3NEKTPOSHEPreTUYEecknii cekTopbl — UHAEKC HedTH U
rasa Bblpoc Ha 5,56%, a NHAeKC anekTposHepreTuku
npubasmn B Bece 4,52%. Hanbonbluee nageHne 6bi1o
OTMEYEHO B HedTexMMmyeckoM cektope — WHaekc
XUMUKU N HePTEXMMUM NOHU3UACA Ha 18,22%.

WHaekc ronybbix duwek Bbipoc Ha 3,35% po
9 294,64 nyHkToB (8 993,00 NyHKTOB Ha 28 WIOHS
2013r.).

MHaekc BToporo 3wenoHa Bbipoc Ha 0,28% po
2 979,30 nyHkTtoB (2 971,11 nyHKTOB Ha 28 MIOHS
2013r.). MHpeKkc wMpokoro pbiHKa npubaBun B Bece
3,45% wn coctasun 974,20 nyHkToB (941,75 nyHKTOB
Ha 28 uioHs 2013r.).

KOMMO3UTHbIE MHAEKCbI
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Bmsane WUTorosoe
Ha MHﬂEKC U3MeHeHui | BamsaHue, %

VIHneKc MMBbB +5,66%

Nupexc PTC +5,29% -2,32%

-2,25%

0

+3,41%

+2,97%
Z

B wone 2013r.  poCCUIUCKMI  PbIHOK  aKUui
NPOAEMOHCTPMPOBaN  MONMOXUTENbHYID  AMHAMUKYy MO
nHaekcam MockoBckoi Bupxkun. MHaekc MMBB noBbicusics
Ha 3,41% po 1 375,79 nyHkToB (1 330,46 nyHKTOB Ha 28
noHst 2013r.), aonnaposbit MHaekc PTC Bbipoc Ha 2,97%
fo 1 313,38 nyHktoB (1 275,44 nyHKTOB Ha 28 WIOHSA
2013r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamncs Ha 2,22% Hwxe 3akpbiTusl rog Hasag (1 407,02
nyHkToB Ha 31 miona 2012.), UHpekc PTC 6bin Ha 4,64%
HWKe aHanorMyHoro nokasaTtens rog Hazag (1 377,35
nyHKTOB Ha 31 uionsa 2012r.).

MosblweHne WHaekca PTC B npowegweM Mecsiue
COMPOBOXAAJIOCh MOHMXEHUEM BONATUIIBHOCTM: POCCUIACKMM
MHAEKC BonaTunbHOCTU RTSVX noHmsmncs Ha 13,30%.

ObbeM TOproB LeHHbIMW 6yMaramu, BKIIOYEHHbIMU B
6a3y pacyeTa MHAEKCOB MockoBckoM bBupxu, coctaBun
580,42 mnpa. py6., @ KanuTanu3auus akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctasuna 19 042,09
mnpa. pyb6.

Mo utoram Mecsila 37 akuuit, Bxoaawmx B basy pacuyeta
MHaekca MMBB, okasanu Ha ero AMHaMUKy NOOXKUTENbHOE
Bo3geictene (+5,66%), 13 UEHHbIX 6yMar noBAUSIM
oTpuuatenbHo (-2,25%).

Hambonblwwmin Bknag B pocT WMHaekca MMBB no utoram
Mecsua BHeCIW UeHHble 6ymaru HedTu 1 rasa (+3,62%) u
TenekoMMyHukauuii (+0,66%).

Haubonbluee no3utuBHoe BnusiHWEe Ha WHaekc MMBB
0OKasasio MoBbILLIEHNE LEH Ha Ob6bIKHOBEHHble akumMm OAO
«lasnpom» (+2,46%), OAO «Poctenekom» (+0,48%) un
OAO «JIYKOWN» (+0,45%). Hauborbluee HeraTMBHOe
BNuAHME Ha WMHpaekc MMBB oka3ano MOHMXEHMEe LEeH Ha
06bIkHOBeHHbIe akuum OAO  «Ypankanuii» (-1,69%) n OAO
«MK «Hopunbckuin Hukenb» (-0,26%).

Haubonbluee no3uTuBHOE BAUAHME Ha WHaekc PTC
0Ka3ano MoBbilleHne LeH Ha 0bblkHOBeHHble akumm OAO
«lasnpom» (+2,39%), OAO «Poctenekom» (+0,47%) 1
OAO «JIYKOWN» (+0,39%). Hambonbluee HeraTMBHOE
BNuaHMe Ha WHpekc PTC okas3ano MNOHWXEHWE LeH Ha
06blkHOBeHHble akumn OAO  «Ypankanuii» (-1,70%) n OAO
«MK «Hopunbckuin Hukenb» (-0,27%).

Ha HedTerasosbii cektop npuxoautca  50,89%
CyMMapHOW  KanuTanusaumm WHgekca MMBB.  Cpeawn
OCTasbHbIX OTpac/en BblAensoTcs GrHaHChI (BEC B MHAEKCE
20,27%) v noTpebutenbckuii cektop (7,16%).
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NHpexc rosybbix pmwex

061:eM Topros*, mnpa. py6. Wnpekc rony6bix dJMI.I.é%Ié

B utone UHaekc rony6bix hullek NpoaeMOHCTPUpPOBan
NONOXUTESbHYIO AMHAMUKY.

MHpekc ronybbix duwek nosbicunca Ha 3,35% po
9 294,64 nyHkToB (8 993,00 nyHKTOB Ha 28 uioHs 2013r.).

=
i
Mo cocTosHMIO Ha KOHel Mecsua MHaekc ronybeix duiiek
S55565655555665665665558656665665855¢ 6611 Ha 3,28% HWXKe CBOEro 3aKpbiTUS roa Hasaj
888388332388 5323QIKQ8&8S 960977’ 31 2012
* 110 aKyMsM 13 COCTaBa MHAeKca ro/ybbix guiek ( +// NMYHKTOB Ha niona r.)-

Mo wtoram Mecaua 14 w3 17 wuUeHHbIX 6yMar,
BxoaawmMx B Basy pacueta WHaekca ronybbix uLiek,
Bnusinue akumii Ha UHpekc rony6bix dmwexk, % OKa3ann Ha ero AMHaMMKY MONOXUTENbHOE BO3AeNCTBME

GAZP . (+5,50%), 3 akuuu noenuanm otpuuatensHo (-2,25%).
RTKM . .

. . Hanbonbliee nO3WTUBHOE BAMSIHAE Ha AMHAMUKY
LKOH : NHpekca ronybbix GuULEK OKasanm 0BbIKHOBEHHbIE aKLMM
MGNT | : OAO «[lasnpom»  (+2,79%) u OAO «PocTenekom»
SBER . (+0,55%).
MTSS . :

. . Hanbonee HeraTMBHO Ha AMHaMuKe WHaekca rony6bbix
TRNFP : dUIEK OTPa3MNOCh NajeHne LieH OBbIKHOBEHHBIX aKLNM
ROSN . : OAQ «Ypankanuin», BausiHMe KOTOPbIX COCTaBuio -1,92%
HYDR - : n OAO «'MK «Hopunbckuii Hukenb» (-0,29%).
SNGSP . . o
TATN | ' Ha HedTerasosbin cektop npuxoautca 56,04%

' . CYMMapHOM KanuTanu3auuMm WHAEKCa ronybbix uLek.
SBERP , . Cpean ocCTanbHbIX OTpacnein BblAensATCs (HUHAHCOBbIN
NVTK - : cektop (Bec B umHaekce 20,52%) u TenekoMMyHuKauuu
SNGS ! : (7,74%).
VTBR 5
GMKN . :
URKA - :

-2,0% -1,0% 0,0% 1,0% 2,0% 3,0%

HN3meHeHne yeHbl Py UToroeoe
3a mecay U3MEHEeHUH Bnmu-me, %

Konunuyecreo 6ymar

+5, 50% -2, 25% o +3, 35%

Bec B
BecB
UHpekce
HanmeHoBaHue FONV6BIX NHpekce
Y MMBB

BAMAHME M BEC CEKTOPOB B GAZP lasnpom, ao 17,81% 15,65%

Brunsiune, % WHaekce rony6bix pniuek @ Bec GMKN MK Hopunbckuii 3,97% 3,49%
5,0% HUKENb, a0

HYDR Pycl'mapo, ao 1,14% 1,01%

4,0% 56,04% LKOH J'IYKOW'I, ao 16,29% 14,32%

2 0% MGNT MarnuT, ao 7,06% 6,21%

' MTSS MTC, ao 5,14% 4,52%

2,0% NVTK HOBAT3K, ao 5,41% 4,76%

0% 7060 /4% ROSN PocHedTh, a0 553%  4,86%

! O . . RTKM Poctenekom, ao 2,60% 2,28%

0,0% @ ® SBER C6epbaHk Poccuu, ao 15,02% 13,20%

L o% 1,14% 3.97% SBERP CbepbaHk Poccuu, an 1,14% 1,00%

! ! 20,52% SNGS CypryTHedTeras, ao 4,02% 3,54%

2,0% O SNGSP  CypryTHedTeras, an 2,09% 1,84%

0,
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

MHaeKc BTOPOro 3lienoHa WNHAEKC LUIMpOKOro pbiHKa
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BausiHue akumii Ha UHAEKC BTOpPOro 3wenoHa, %

OGKB
KMAZ
BSPB
TRCN
GCHE
TGKA
NKNCP

-0,6% -0,4% -0,2% 0,0% 0,2% 0,

BausaHue akumii Ha UHAEKC WMpOoKOro pbiHka, %

GAZP
LKOH
RTKM
MGNT
SBER
GMKN
URKA

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

H3zmeHeHne yeHsl 3a Utorosoe
Mec;vu BamsiHme, %
VIHAeKC GANUSUNEIE IS UCE +3,35%  -3,07% +0,28%

B uvione WHAaeKC BTOpPOro 3WenoHa BbIPOC Ha
0,28% po 2 979,30 nyHkToB (2 971,11 nyHKTOB Ha 28
noHs 2013r.). MHaekc wmpokoro pbiHKa npubaesun B
Bece 3,45% wu cocraBun 974,20 nyHktoB (941,75
MyHKTOB Ha 28 utoHs 2013r.).

o cocTosiHUIo Ha KOHeL Mecsaua MHAEKC BTOPOro
awenoHa 6bin Ha 9,22% HWXKe CBOEro 3akpbiTus rog
Hazag (3 282,06 nyHktoB Ha 31 wonsa 2012r.).
MHAEeKC WMpOKOro pbiHKa 6bin Ha 2,42% Huxe cBoero
3aKkpblTns rog Hasag (998,39 nyHkToB Ha 31 wtons
2012r.).

Mo wtoram mecsua 26 m3 50 ueHHbIX 6yMar,
Bxoaawmx B bBasy pacyeta WHaekca BTOpOro
3LLeNIoHa, OKa3aau Ha ero AMHaMKKY MofoXMTenbHoe
Bosgencteue  (+3,35%), 23 aKuuMu  MOBAUANM
otpuuatensHo (-3,07%). LUeHa 1 ueHHoON bymarn He
N3MeHnNach.

Hanbonee no3uTMBHO Ha aAuMHamuke WHAekca
BTOPOro 3WenioHa oTpasuics pocT LeH
0ObIKHOBEHHbIX akumii OAO «OrK-2» (+0,53%) wu
OAO «KAMA3» (+0,48%).

Hanbonee nosuTUBHOE BAMSHME Ha AMHAMUKY
NHaeKca LUMPOKOrO PbiHKA OKa3ann O6bIKHOBEHHbIE
akumm OAO «Ta3npom» (+2,46%) n OAO «JIYKON/»
(+0,46%).

Hanbonblunit Bknag B pocT MHaekca BTOporo
3lIeNoHa Mo MToraM Mecsua BHEeCM LeHHble Bymaru
MawmHocTpoenus (+0,58%) n dpuHaHcos (+0,50%).

Ha »anekTposHepreTuky npuxoantca 37,37%
CymMMapHoM  kanuTanusaumm  WHaekca  BTOpOro
awenoHa. Cpean ocCTaNbHLIX OTpacieil BblAensioTCs
noTpebutenbckmuin cektop (Bec B MHAekce 18,66%) u
mMawmHocTpoeHue (11,08%).

Bnusiine u Bec ceKTOpoE B @ Bec

BnnaHue
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0,5% O
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Honzoeol pbIHOK
3HaueHme WameHeHue 3a nepunop 3a npoweawuii  Mecsiy  UeHoBol  MHAekc
31.07.2013 rocyaapcTBeHHbix obnuraumini Poccn (RGBI) Bbipoc
i KBapTan
Ha 0,77% po 134,50 nyHkToB (133,47 Ha 28 uioHA
2013 r.). MNpun 3TOM CcpeaHeB3BELIEHHAs AOXOAHOCTb

HHAeKcol rocyaapcTBeHHbIX 06/IMraymi

RGBI 134,50 0,77% -4,83% 2,35%  obnurauuii, BxoaAlWwMX B 6asy pacyeTa MHIEKC],

RGBI-tr 318,01 1,42% -2,97% 9,91%  cHu3WnNacb Ha 14 6a3nCHbIX MYHKTOB W COCTaBuna

JloxoaHoCTb 7,16% -14 6.n. 80 6.1. -48 6.n. 7,16%.

HHAeKcsl KopriopaTHBHbIX O6/IMraymi

MICEXCBICP 93,37 0,34% -0,28% 1,45% MHAekc MyHuumnanbHbiX obnurauuii  MICEX

MICEXCBITR 236,16 1,10% 1,77% 9,84% MBI TR  (coBOkynmHbIi ~ foxoa) — mokasan

[I0XOAHOCTb 7,95% 18 6.1, 2 6.0. 93 6.0 NOSIOXKUTENbHYIO  AMHAMWKY W coctasun 174,37
nywikTa, poct a 0,73% (173,11 wa 28 wiona 2013

MICEXMBICP 97,40 0,01% -0,20% 135%

MICEXMBITR 174,37 0,73% 1,56% 9,19% o

B cekTope KOprnopaTMBHbIX 06AUraUniA UHAEKC,
PacCUMTaHHbIii MO METOAMKE COBOKYMHOTO A0XOfa,
HOEKCbI aKTHBOB NMEHCHOHHbIX HAaKOITJIEHNHA 1)

KoHcepBaTUBHbIi 1 576,42 1,01% 1,76% 8,11% IIEI/I;EKE'I?:)BC BLTR (I:B:e',oqc:-lce::BellfulgHﬁa: Cocra:(l;l)}:oﬁigég

CHanaHcpoBaHHbiif 1 369,34 1,36% 0,76% 487%  cHuaunacb Ha 18 6asnCHbIX MYHKTOB M COCTaBU/IA
ArpeccuBHbIN 1172,37 1,81% 0,10% 1,71% 7,95%.

OBepHaliT 6,11% -21 6.n. -19 6.n. 32 6.n. KoHcepBaTuBHasi CTpaTerns BIOXEHWUS CPeacTB

1 Hepens 6,16% 23 6.n. -13 6.. 896.n. MO WHAEKCY MEHCMOHHBIX HAKOMNEeHW obecneynna

2 Hepenu 6,80% -10 6.1 27 6.0. -346.n.  Obl pocT Ha ypoBHe 1,01% 3a Mecsl, arpeccuBHas
crpaterys - Ha 1,81%.

OBepHaitT 6,18% 26.n. -20 6. 9 6.n. .

1 Hepens 6,04% 59 6.01. 30 6.01. 16.0. CTaBK§ PEMO oBepHant no obnuraumsM 3a

2 Heenm 6,68% 18 6.0, 15 6.0, 96 6.,  NPOWEAWMA MECAL 3MEeHMNach C 6,16% po 6,18%

(poct Ha 2 6asucHbix nyHkTa). CraeBka PEMNO

AuHaMuka MHAGKCOR COBOKYTHBIX LeH OBEPHalT MO aKuusiM cHU3WNacb Ha 21 6asncCHbI

L - 8000 nmyHKT U cocTaBuna 6,11%.
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UHpekc PTC Ba3ucobl
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B wone obvem  TOpPros Npov3BOAHbLIMU
MHCTPYMEHTaMM Ha WHAEKCbl Ha MoCkoBCKOM 6upxe
coctaBun 2 232,63 mnpa. pyébnen wnm 25,69 MAH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB MO 3TOMY KOHTPAKTY B NPOLLIOM Mecsle
coctaBun 1 906,96 mnpa. pyénen wnm 22,00 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mmecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
npubasnn B Bece 2,97%, nNpu 3TOM CEHTSOpbCKUE U
fekabpbckue dbloyepcbl nogopoxann Ha 4,46% M Ha
4,29% COOTBETCTBEHHO.

CyMMapHbii ~ 06beM  OTKPbITbIX ~ NO3WUMA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
noHm3uncs Ha 30,68%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB coctaeun B npoweawem Mecsue 22,71
mMnpa. pyébnei wnm 164,17 ThiC. KOHTpakToB. 3a
npoLeawmnin Mecsil, 6bis0 0TMEYEHO yBENNYEeHUe obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
MHaekc MMBB — Ha 61,00%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
cocTtaBun B npolwnoM Mecsiue 300,27 mnpa. pyénein wnm
3,50 MAH. KOHTpakToB. O6bEM OTKPLITHIX MO3ULMI MO
COCTOSIHMIO Ha KOHel Mecsua coctasun 115,78 mnpa.
pyéneit unn 1,34 MnH. KOHTpakToB. lNpu 3TOM Ha gonto
ONUMOHOB  NyT  npuxoaunocb 59,59%  OTKpLITOrO
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKPbLITbIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
crpaiike 150 000, MakcuMyM MO OMUMOHaAM NyT 6bin
OTMeYeH Ha cTpaiike 125 000.

3a npoweawuin Mecal  yBenndeHue obbeMa
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
MHaekc PTC coctasuno 37,07%.

OTKpbITblE NO3ULMYN B KBapTaJibHbIX
onuuoHax RTS-9.13 no crpaiikaM, MNH.py6.
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NHpekcbl MockoBckoi Bupiku — koueBble MHANKATOPbl OPraHU30BaHHOMO PbiHKA LiEHHbIX GyMar v NMpou3BOAHbLIX UHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCS K TWMY B3BELIEHHBIX MO KanuTanu3aumm OoHAOBbLIX MHAEKCOB. B ocHoBe mx (opMysbl pacyeTa
NEXWUT OTHOLUEHNE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuid, BKIIIOYEHHbIX B CMMCOK MHAEKCA, K aHalorM4yHOMy MokasaTeslio Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUWA KPYNHEAWMX WM AWHAaMWUYHO PasBMBAOLUMXCS POCCUMACKMX 3MUTEHTOB. PacyeT WHaekca MMBbB
OCYLLECTB/ISIETCS HA OCHOBE LIEH aKUWM, BbIpaXXeHHbIX B pybnsax Poccuiickoir deaepaummn, a pacyeT MHaekca PTC - Ha ocHoBe LeH
aKUMiA, BblpaXxeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI 0TPAXalOT U3MEHEHMS LiEH aKLUMIM, SMUTEHTbI KOTOPbIX OTHOCSTCS K COOTBETCTBYHOLLEMY CEKTOPY 3KOHOMMKM,
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 (RTS0g) — MHAEKC aKumii koMnaHui HedTerasoBoi oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYecKkon oTpaciu

MICEX TLC (RTStl) — MHAEKC akumnii TENEKOMMYHUKALIMOHHbIX KOMMAHWI

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHW METaNNypruyeckoin U ropHoao6bIBatoLLEN oTpacnei

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTESIbHOW OTpaciu

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

MICEX CGS (RTScr) — MHAEKC aKLMi KOMMaHuiA NoTpebUTeNbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKuMi KOMMaHWi XMMUYECKON U HEPTEXUMUYECKOW OTpacin
PacyeT 3HauyeHWin oTpac/ieBbIX UHAEKCOB MPOM3BOAUTCS B pybnsix u B aonnapax CLUA. Mpu 3TOM B KauyecTBe «pybneBol MCTOpUM»
3HAYeHWUN MHAEKCOB MCMONb3YETCS <«UCTOPUS» 3HAYEHMA OTpacneBbiX WHAEKCOB MMBB, a «BaslOTHOM WCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHAaekc rony6bbix dmiek sBnsSeTcs MHAMKATOPOM pbiHKa Hanbonee NMMKBUAHBLIX akUMI POCCUMACKMX KOMMAHWUM UM TakK HasblBaeMbIX
«ronybbix Guwek». WMHOEKC paccUMTLIBAETCS Ha OCHOBAHWMM LEH CAENOK C akuusMu 15-TM Hambonee /NUKBUMAHLIX 3MUTEHTOB
poccuiickoro hOHAO0BOro pbiHKA. PacueT MHAeKca BeAeTCs Ha OCHOBAHUM LIEH aKLWIA, BbIPAXKEHHBIX B py6nsx.

UHpekc MMBB10 — npeacrtaBngeT coboi LIEHOBOM, HEB3BELIEHHbI WHAEKC, PacCUUTLIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Haubonee NUKBUAHLIX AKUWMMK, AOMYLLEHHbIX K OBpalleHuio Ha 6upxe. MHAEKC OTpaxxaeT MpMpOCT CTOMMOCTU
nopTcens, cocroswero u3 10 akuui, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OAUHAKOBbI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAWKATOP, KOTOPbIN XapaKTepusyeT AMHAMWKY LIeH aKLUUA SMUTEHTOB, CO CPEAHUM U HaYasibHbIM
YPOBHEM KanuTanusauun. B coctaB uHaekca BxoasaT 50 akuuid, cneayowmx B pedTuHre no kanutanusaumm c ydetoM free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAekcoB — MHaekca MMBB n MHaekca PTC. MHAEKC pacCUMTLIBAETCS HA OCHOBE LIEH aKLWiA, BbIPaXKEHHbIX B
py6nsx Poccuiickoii ®epepaumu u B gonnapax CLUA.

MUHAeKC akuuii LUMPOKOro pblHKA - UWHAMKATOp, BKAoYaowmin TOM 100 ueHHbIX 6yMar, 0TO6paHHbIX Ha OCHOBAHWUWU KpUTEPUEB
NUKBUAHOCTKM, KanuTanu3aumMum W JONW aKuui, Haxoasimecss B cBo6oaHOM obpauleHun (free-float) u sBnsieTca ocHoBoi ans
opMupoBaHust 6a3 pacyeTa OCTanbHbIX MHAEKCOB MockoBCKOM Bupixu. TOM-50 KOP3nHbI MHAEKCA LUMPOKOMO PbiHKA COCTaBASIOT 6a3y
pacyeTa WMHaekca MMBB u WHaekca PTC, a ocTaBlmecs 50 akuuii — kop3uHy MHAekca BTOporo sllefioHa. B 6a3sy pacueTta kaxaoro
OTPAC/NeBOro MHAEKCA BK/THOUAOTCS aKLMU COOTBETCTBYHIOLLEr0 CEKTOPA, BXOASLME B COCTaB MHAEKCa aKuMii LIMPOKOro PbIHKa.

UHaekc MMBB — MHHOBaLMM — VHAEKC aKLIMI POCCUIACKUX KOMMaHWUIA cekTopa "PbIHOK MHHOBALWIA U MHBECTMLIMIA".

PervoHanbHble MHAEKCbI — MHAEKChl aKLMI, KOP3UHbI KOTOPbIX BK/IIOYAOT LieHHble ByMaru, fonylleHHble K TopraMm Ha MocKoBCKOM
Bupxe, oTobpaHHble MO MOKa3aTensM IMKBUAHOCTM U KanuTanu3auumm U BedyLUMX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WM
MHOM beaeparnibHOM OKpyre. Ha cerogHsiluHuiA AeHb AOCTYMNHa UHbopMaums no uHaekcy Cnbmpckoro cdeaepanbHOro okpyra — MHaekcy
PTC Cnbupb.

POCCMACKMIA MHAEKC BOJIAaTUIbHOCTU — MHAMKATOP CPOYHOrO PbiHKA, KOTOPbIA PacCUMTLIBAETCS HA OCHOBE BOMATW/ILHOCTM LiEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctonmocTn npumensieTcs opmyna bnaka-LUoyn3sa.

O6/MrauMoHHble MHAEKCbI - CEMEMCTBO O6JIMMaLMOHHBIX WMHAEKCOB BK/IOYAeT WHAEKC KopropaTuBHbIX obnuraumii MICEX CBI,
WHAeKkc MyHUMUmMnanbHbix obnuraumnii MICEX MBI n MHaekc rocyaapcTBeHHbIX obnmraumii RGBI, oTpaXaiolme cMTyaumio B pasivyHbIX
CerMeHTax pOCCUICKOrO OBMMraLuMOHHOrO pbiHKa. OBnMrauMOHHbIE MHAEKCH PacCUMUTLIBAKOTCS OAHOBPEMEHHO MO TPeM MEeTOAMKaM:
«total return», «clean price» n «gross price». [Ona 6a3 pacyeta O6AMraUMOHHBIX WHAEKCOB OCYLLECTBASIETCA TalkKe pacyeT
nokasaTesiell Apaumny U JOXOAHOCTU K MOraLleHuto.

UnaunkaTtopbl ctaBok PEMO - pacueTHble nokasaTenu, oTpaxalolme KOHbIOHKTYPY poccuiickoro bupxeBoro peiHka PEMO. Pacuer
nHankaTopos ctaBkn PEMO ocywectensieTcs pasgenbHo ans pboiHka PEMO ¢ akumamu m peiHka PEMNO ¢ obnuraumsamu. B pacuet
NPVHUMAIOTCS CAENKM, COBEpLUAeMble C akuMsiMK, BKIOYeHHbIMM B 6a3y pacdeta MHpgekca MMBB, a Takke caenkm ¢ obnvraumsamm,
BKJIIOYEHHBIMU B noMbapaHbii cnucok baHka Poccuu. B 3aBMCMMOCTM OT CPOKOB WMCMONHeHusi caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbl AENSTCA HAa OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTopsl "1 Hegens" n "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[JlenapTaMeHT MHAEKCOB U1 BUPXXEBON MHGOPMaLK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A.13

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