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®OHAOBbLIE MHAEKCDI

Heaens ¢ 5 no 9 aesrycra 2013r.

KomriosntHele HHAEKCHI

3a Hepento ¢ 5 no 9 aerycta 2013r. poccUACKuiA
PbIHOK  aKUWUA  MpPOJIEMOHCTPUPOBaN  OTpULIATENbHYIO
OMHaMWKYy N0 MHAeKcaM MockoBckoi Bupxun. WHaekc
MMBB noHumsunca Ha 0,68% po 1 382,72 nyHKTOB

NHaekc MMBbB 1382,72 -0,68% 2,75% -3,50% -5,06% o
o T R R BT (1 392,15 nyHkToB Ha 2 aBrycta 2013r.), gonnapoBbin
Wnpexe PTC e (U703, 3750 =G, /170 783770 upekc PTC ynan Ha 0,80% po 1 325,72 nyHKTOB
(l;l):ﬁje;f rony6bix 9318,03 -0,84% 2,62% -3,64% -6,22% (1 336,39 nyHkTOB Ha 2 asrycra 2013r.).
r Kypc ponnapa CLUA no oTHOweHMO K pybnio 3a
ajgﬁgi':mpom 300535 -0,50% 0,13% -3,15% -10,99% NPOLIEALYIO HEAemO yran Ha 0,10%.
VHIEKC LINDOKOTO Ha ¢oHaoBoM pbiHke Habnoaanocb MOHWKEHWUE
blﬂKa P 978,84 -0,68% 2,78% -3,59% -5,10% BONATWILHOCTU: POCCMIICKMIA WMHAEKC BONMATUILHOCTY
P noHmsunca Ha 0,62% po 20,99 nyHkTa (21,12 nyHkTa Ha
OTpacsieBbie HHAEKCHI (py6. 3HaYEHNS) 2 aBrycra 2013r.).
HedbTb 1 ras 3170,46 -1,37% 2,54%  2,03%  2,40% Ha npowenuesi Hemene GOMbIMHCTEO KIIOYEBbIX
SnekTposHepretuka  1211,74 -1,11% 3,71%  -5,68% -34,02% cekTOpOB 3KOHOMWKM, MPEACTABMEHHbIX HA POCCUICKOM
MoTpebuTensckuin 581870 035% -0,04%  115% 24,05% (hoHAOBOM pbIHKE, MOKasanwu 0TpmuaTe.:anyro OVNHAMKKY.
cekTop JlnpepoMm nageHuss crtanv  UHAHCBI: MNOHMXKEHWUE MO
TenexoMmyHukaumm 2 252,51 1,32% 9,49%  5,17% 4,95% OTPacneBoMy WHAeKcy —coctaBuno  1,54%. Takke
MaLuWHOCTpoeHie 1765,12 -1,09% -3,52% -0,34% -3,63% CYWLECTBEHHOE CHIDKEHNE MPOAEMOHCTPMPOBAIA
452264 -154% 342%  176% -8 53% HedTerasoBbli U 3MIEKTPOIHEPrETUYECKUI  CEKTOPbI —
®uHaHcel ' 270 3ALT0 17970 709370 unekc Hedp™M M rasa ynan Ha 1,37%, a  MHpekc
AULLEL 7867,57 0,16%-13,83% -19,00% -21,43% >EKTPO3HEPreTUKM NoTepsin B Bece 1,11%. Hanbonblumit
HedTexnMns pocT 6bl1 OTMEYEH B METANTYPruyeckoM CeKTope -—

MeTtannbl n obblya 2139,23 1,78% 4,53% -8,14% -25,90%

Temarnyeckmne MHAEKCHI

WHaekc MMBB-10 3004,71 -1,59% -0,27% -7,28% -11,66%

MHAaekc MeTannoB v Aobbiun nosbicuncsa Ha 1,78%.

NHpekc MMBB WHHOBaumu noHmsnncsa Ha 2,04% po
438,77 nyHkToB (447,90 nyHKTOB Ha 2 aBrycta 2013r.).

MHpekc NHpekc ronybeix ¢uwek ynan Ha 0,84% po
20,99 -0,62%-19,98% 10,13% -26,71% !
BonaTtunbHocTU ° ° ° °9 318,03 nyHkTOoB (9 396,66 nNyHKTOB Ha 2 aBrycra
2013r.).

Viipexc MMBB 438,77 -2,04% 1,59%  6,79% -31,57% ) §

WHHoBaLmu MHOoekc akumn BTOpPOro 3liefioHa MNOHWU3WACS Ha
UHpexc PTC Crbupb 458,84 -0,46% 0,05% -9,70% -32,63% 0,50% po 3 005,35 nyHktoB (3 020,38 nNyHKTOB Ha 2
Kypc gonnapa (L6 P®) asrycta 2013r.). WHAekc akuuim WKMPOKOro pbiHKa

o
UsD / RUB 32,94 -0,10% -1,14% 599% 3,94% notepsn B Bece 0,68% un coctaBun 978,84 nyHKTOB

KJTFOYEBBIE CEKTOPbI

(985,57 nyHkTOB Ha 2 asrycrta 2013r.).
KOMMNO3UTHBLIE MHAEKCbI
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
NHa exkc MMBB

USD/RUB
33,1
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0

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

BnusiHMe akuui Ha uHA eKcbl, %

URKA

MTSS

GAzP

MOEX

SBERP

VTBR

ROSN

SNGS

NVTK

GMKN

SBER

LKOH

-0,3% -0,2%

-0,1%

0,0%

0,1%

BnmsiHne Ha
Ml'lﬂeI{Cbl 3a Hegesro

VlHAeKC MMBB

Uupexc PTC

+0,52%
+0,49%

-1,20%
-1,29%

0,2%

UTorosoe
BAusiHne, %

-0,68%
-0,80%

3a Hegento ¢ 5 no 9 aBrycta 2013r. pocCUACKMI PbIHOK
aKUMN NPOAEMOHCTPUPOBAN OTPUUATENBHYIO AMHaMUKY Mo
nHaekcam MockoBckoi Bupxxu. UHaekc MMBB noHu3wncs Ha
0,68% po 1 382,72 nyHkToB (1 392,15 nyHKTOB Ha 2 aBrycra
2013r.), ponnaposbln MHaekc PTC ynan Ha 0,80% go 1 325,72
nyHkToB (1 336,39 nyHKTOB Ha 2 aBrycta 2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaekc MMBB 6bii Ha
2,75% BbllWe cBOEro 3akpblTus Mecsalu Hazag (1 345,73
nNyHKTOB Ha 9 wmiona 2013r.) n Haxoaunca Ha 5,06% Huxe
aHanornyHoro nokasarens rog Hasag (1 456,41 nyHKTOB Ha 9
aerycta 2012r.). WMHpekc PTC 6bin Ha 3,34% Bbiwe CBOEro
3aKpbITMSa Mecay Hasag (1 282,84 nyHkToB Ha 9 wions 2013r.)
n Haxoguncsa Ha 8,39% HwmKe aHanormyHoOro nokasaTtens rog
Ha3aa (1 447,09 nyHkToB Ha 9 aBerycrta 2012r.).

MoHmxeHne WHaekca PTC Ha npolleaweid Heaene
COMpPOBOXAaN0Ch MOHVM)KEHMEM BONMATUNBHOCTM: PoCCUACKUIA
nHAEeKC BonatunbHocTM RTSVX noHusuncs Ha 0,62%.

Hanbonbluee HeratMBHoe BnusiHME Ha WHaekc MMBB
OKa3ano MOHMXEeHMe LeH Ha O06blkHOBeHHble akumm OAO
«JTYKOW» (-0,25%), OAO «C6epbaHk Poccum» (-0,18%) w
OAQ «'MK «Hopwunbckuit Hukenb» (-0,16%).

O6bbeM TOproB UeHHbIMW bymMaramu, BKIHOYEHHbBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 102,66
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 19 101,81 mnpa. py6.

Mo utoram Hegenu 27 akuuii, Bxoaswmx B 6asy pacyeTta
MHpekca MMBB, okasanuM Ha ero AuMHaMmunKy oTpuuaTesibHoe
Bosgenctene (-1,20%), 23 UEHHble 6yMarn MOBAUSN
nonoxutensHo (+0,52%).

Hanbonblwmnii BknNag B naaeHue WHaekca MMBB no
UTOraM Heaenu BHECM UeHHble 6yMarm HedTM M rasa
(-0,63%) n cumHaHcos (-0,27%).

Ha Hedterasosbit  cektop  npuxoautcs  50,24%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpean ocTarnbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B uMHAekce 20,22%) u
TenekoMMmyHukaumm (7,39%).

BnusiHve u Bec ceKTopoB B
Bnusinve, % Mna exce MMBB @ Bec
0,3%
’ 3,83% 9
O 2 7,39%
0,60% 6,76% . ’
0,00/0 © U
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0,3% ’ ‘ 20,22%
-0,6%
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-0,9% ,
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Heaens ¢ 5 no 9 aesrycra 2013r.
NHpexc rosybbix gpmuwex
WHpa ekc rosny6bix vuex

9500 -+ 3a Hepento ¢ 5 mo 9 aerycta 2013r. WUHaekc
10 ronybbix ullek npoaAEeMOHCTPUPOBaN OTPULIATENBHYIO

9400 -t I.*d_:]l LMHAMUKY.
9300 - i.l.. D'? NHpekc ronybeix duwek noHusuncs Ha 0,84% po
‘o . - 9 318,03 nyHkToB (9 396,66 NyHKTOB Ha 2 aBrycra
9200 - -.T[:][t#l:] llyl 'ﬁl-ﬁ*u 2013r.). Mo cocTtosiHMIO Ha KoHeu Hegenu WHaekc
'|'-|u-|fF‘£'lFI rony6bix duwek 6bin Ha 2,62% Bbllle CBOEro 3aKpbITUS

9100 Mecau Hasag (9 080,50 nyHkToB Ha 9 wons 2013r.) u
Haxoauncs Ha 6,22% HwXe aHanorMyHoro nokasartens
O61bem Topros*, mapa,. py6.

30 roa Ha3ag (9 936,47 nyHkToB Ha 9 aerycra 2012r.).

Mo wtoram Hegenm 12 w3 17 ueHHbIX OymMar,
BXxoasawmx B 6a3y pacyeta MHaekca ronybbix duLiek,
05.08.2013 06.08.2013  07.08.2013 08.08.2013  09.08.2013 OKa3ajn Ha ero AMHaMKKYy OTpuuaTenbHOe BO3AENCTBUE
(-1,22%), 5 akumi nosnmsinu nonoxuTensHo (+0,38%).

*Mo akUMsIM M3 CoCTaBa MHAeKca rony6bix duek

Hanbonee HeratMBHO Ha ANHaAMUKe V|H£I,EKC8
FOJ'Iy6bIX CbVII.UEK OTpasnJioCb NMOHUMXXEHNe LeH
OBbIKHOBEHHbIX akumi  OAO  «JTIYKOW/1»  BnusiHWe

BnusHue akuuit Ha UHaekc
rony6bi x puwek, %

URKA | KOTOpbIX cocTasBumno -0,29% n OAO «CbepbaHk Poccum»

MTSS | : (-0,20%).

MGNT !

TATN | Haubonee MO3NTMBHOE BAMSAHWE HA AWHAMUKY

RTKM | MHaekca ronybbix (uLiek oKazanu 06bIKHOBEHHbIE aKLMK

TRNFP E E OAO «Ypankanuit» (+0,16%) n OAO «MTC» (+0,11%).

HYDR i i Ha HedTerasosblii cekTop npuxoautca 55,42%

SNGSP ! CYMMapHOM KanuTanu3auum WMHAEeKCa ronybbix uLLek.

GAZ | ! Cpean ocCTasbHbIX OTpacnein BblAENATCA (HUHAHCOBBIN

SBERP ! ! cektop (Bec B mHaekce 20,45%) M TenekoOMMyHMKaLMK

VTBR | ; (8,07%).

ROSN ! !

SNGS ! :

NVTK | |

GMKN | |

SBER | | Bec B

LKOH . | WHpekce el

HanmeHoBaHue rony6bIx uHpekce

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

GAZP [asnpom, ao 17,71% 15,53%
MK Hopunbckuit

GMKN HUKeNb, a0 SSEO | SRS
6ymar

H3meHeHne yeHbl WUTorosoe
3a Hegesro M3MeHeHWi| sausHue

HYDR Pycl'n 1,14% 1,00%
+0,38% -1,22% 0%  -0,84% yefwApo, ao A% 1,00%

LKOH JIYKOWN, ao 16,01%  14,04%
Brvsitme, % Bm::eoe"rﬁi%:;m: @Bec MGNT MaruuT, ao 7,11% 6,24%
0,4% MTSS MTC, ao 5,42% 4,76%
020% 404% 7119  8,07% NVTK HOBAT3K, ao 5,29% 4,64%
il - O O @ ROSN  Pocreds, a0 549%  4,81%
00% @ RTKM Poctenekom, ao 2,65% 2,32%
-0,2% . 20,45% SBER CbepbaHk Poccuu, ao 15,05% 13,20%
SBERP Cb6epbaHk Poccuun, an 1,11% 0,97%
-0,4% 3.76% ‘ SNGS CypryTHedTeras, ao 3,01%  3,43%
-0,6% SNGSP CypryTHedrTeras, an 2,08% 1,82%
o TATN IﬂT;_?EaWHa’ i 2,67%  2,34%
TRNFP AK TpaHcHedTb, an 2,27% 1,99%
R B % 55,42% URKA  Vpankamii, ao 4,04%  3,54%
SO L O S VIBR  Bamk BTB, a0 429%  3,76%

~F 2% %F EEE R 35 iC [ Bcero | | 100,00% | 87,69% |
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*no akumsiM U3 coctasa Maekca LMPOKOro pbiHKa
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NHAeKChbI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekc LWMpoKoro pbiHKa

08.08

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

FESH

OGKB

PRTK

TRCN

IRGZ

GCHE

GAZA

-0,4%

-0,3%

-0,2%

09.08

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %

URKA
MGNT
SNGS
NVTK
GMKN
SBER
LKOH

-0,3%

-0,2%

-0,1%

+1,20%

BnmsiHne Ha
nﬁgekcu 3a Hegesro

"HHEKC BTOPOro 3LwieJioHa

+0,53%

995
991
987
983
979
975
971
967
963
959
955

-0,1% 0,0% 0,1% 0,2%
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
1
;
0,0% 0,2%
WUToroesoe
BAMsiHue, %
-1,70% -0,50%
-1,21% -0,68%

3a Hegento ¢ 5 no 9 asrycra 2013r. UHAeKkc akumi
BTOpPOro suwefioHa noHusunca Ha 0,50% po 3 005,35
nyHktoB (3 020,38 nyHkToB Ha 2 asrycta 2013r.).
MHAEKC aKumMiA LIMPOKOro pbiHKa rnotepsin B Bece 0,68%
n cocrasun 978,84 nyHktoB (985,57 NyHKTOB Ha 2
asrycra 2013r.).

Mo cocTosiHMIO Ha KoHel Hepenu WHaekc BTOporo
swesnoHa 6bin1 Ha 0,13% Bblle CBOEro 3akpbiTUS Mecay
Hazag (3 001,51 nyHktoB Ha 9 wona 2013r.) wu
Haxoauncs Ha 10,99% HuKe aHanorMyHoOro nokasartens
roa Ha3apg (3 376,57 nyHkToB Ha 9 aerycta 2012r.).

WHaekc wupokoro pbiHka 6bin Ha 2,78% Beblwe
CBOEro 3akpbiTna Mecsuy Hasaa (952,34 nyHKToB Ha 9
mona  2013r.) wn Haxogunca Ha 5,10%  Huxe
aHanornyHoro nokasatens rog Hasaa (1 031,42 nyHKTOB
Ha 9 aBrycra 2012r).

Mo utoram Hegenu 28 UeHHbIX Bymar, BXOASLWMX B
6a3y pacuyeTta WMHAaekca BTOPOro 3wlefioHa, OKasanu Ha
€ro AVHaMmKKy oTpuuaTenbHoe Bosaelctaue (-1,70%), 21
akuusa noenusna nonoxurtenbHo (+1,20%). Lena 1
LieHHon ByMarun He M3MeHuUnach.

Hanbonbluee HeraTMBHOE BWSIHUE Ha [AMHAMMUKY
WHpoekca BTOpOro suiefioHa oOkas3anuM OObIKHOBEHHbIE
akumm OAO  «[A3»  (-0,36%) u OAO «Ipynna
Yepkunzoso» (-0,18%).

Hanbonee HeraTMBHO Ha pauvHammke WHpekca
LUIMPOKOro pbIHKa 0Tpasunnoch nageHve ueH
06bIKHOBEHHbIX aKLmii OAO «JTYKOW/T» (-0,26%) n OAO
«CbepbaHrk Poccumn» (-0,18%).

Hanbonblumin Bknag B nageHue MHAekca BTOpOro
JllenoHa Mo WToraM Heaenu BHeCnM UeHHble bymaru
MaLumnHocTpoeHus (-0,25%) n dpuHaHcos (-0,21%).

Ha snektposHepretnky  npuxoamtca  37,81%
CyMMapHOMN KanuTanusauum MHaekca BTOPOro 3lenoHa.
Cpeau OCTanbHbIX oTpacneim BbIAENSOTCS
noTpebuTenbckuin cektop (Bec B MHAekce 18,64%) wu
MaLunHocTpoeHue (10,77%).

BnusiHnne n Bec ceKTopoB B Be
C
BraHue VHpaeKce BTOPOro Sle/oHa @
0,2%
° 4,12%
0,1% 8,37% o
3,05% . 9,13%
0,96% [
00% 1% [5) 37,81%
(@)
-0,1% 1,82% 18,64%
5,34%
-0,2% O
‘ 10,77%
-0,3% _
g
m g Q
©
e 2 3 8¢ 5,0 s 4%
= s = ! 19} o O =S 5 = B
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NHagexkc MMBbB-10
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*Mo akumsaM 13 cocTaBa MHaekca MMBB MHHoBaLmK
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MpupocT ueH akuuiiB UHa ekce MMBB-10, %
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Hepens ¢ 5 no 9 aerycra 2013r.
HosiroBos peIHOK

UHpgercel rocyaapcTBeHHbIX 06/IMraymi

Ha npoweawein Hegene ueHoBoM WHAeKC
rocyaapCTBeHHbIX 0bnuraumii Poccum (RGBI) Bbipoc
Ha 0,51% po 135,46 nyHkToB (134,77 Ha 2 aBrycra

2013 r.). MNpun aTOM cpefHeB3BeLUeHHAs AOXOAHOCTb

RGBI 135,46 0,51% 0,68% -4,30%  2,63% M

10.20 obnurauni, Bxoaswmx B 6a3ly pacuyeTa MHAEKCaA,
RGBI-tr 320,79 064%  1,29% “2/42% "9 ~ CHU3UNacb Ha 10 6a3nCHbIX MYHKTOB M COCTaBuW/Ia
[l0XOHOCTb 7,06 -10 -13 62 -46  7,06%.
MICEXCBICP 93,34 0,02% 0,28% -0,39%  1,43% MHaekc MyHuumnanbHbiX obauraumii  MICEX
MICEXCBITR 236,56 0,18% 0,98% 169% 9,80% MBI TR (COBOKYMHbI aoxon) rnokasan
JloxoaHoCTb 7,83 -2 -27 -1 -95 NOSIOXKUTENbHYIO AMHaMMKY W coctaBun 174,84

HHAeKcsI MyHHUNIAIbHBIX 06/IMrayni

nyHkTa, poct Ha 0,23% (174,44 Ha 2 aBrycta 2013

MICEXMBICP 97,46  0,06%  0,12% -0,17%  1,38%  r.).
MICEXMBITR 17484  0,23%  0,80% 1,67%  9,23%
LoxoaHocTb 7,77 -4 -4 3 -57 B cekTope KopropaTuBHbIX 0BMMraLmnii MHAEKC,

HHpAeKcslI aKTMBOB NTEHCHOHHbIX HAKOM/IEHHH

paccuMTaHHbIN MO METOAMKE COBOKYMHOrO [A0X0A3,

KoHcepBaTUBHBbIN 1 579,80 0,18% 1,12% 1,96%  8,31% MICEX CBI TR Bblpoc Ha 0,18% 1 coctasun 236,56
C6anaHcupoBaHHbI 1372,71 -0,02% 1,30% 0,71%  5,09% NYHKTOB.
ArpeccuBHbIN 1 175,74 -0,27% 1,52% -0,26%  1,95%

HNuankaropel crasok PEI1O no akynsim

KoHcepBaTuBHasl cTpaTerusi BNOXeHusi CpeacTs

(l)zeep';f s’gi 2 2;1) 5‘2' 12? MO MHAEKCY MEHCMOHHBIX HaKoMneHwii obecrieunna
A d 6bl pocT Ha ypoBHe 0,18% 3a Heaento, arpeccuBHas
2 Heneny 6.72 0 8 =03 35 Crpaterusi — CHkeHve Ha 0,27% 3a Heenio
Hnankaropel ctaBok PEI1O no obsnraynsam P ! ° A '
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iy ®OHAOBbIE MHAEKCbI

Heaens ¢ 5 no 9 aesrycra 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

RTSI MHpekc PTC n 6asncebl dbrovepcos Basuc 3a Hegeno ¢ 5 no 9 aerycta 2013r. 06beM TOpros
5 MpOWM3BOAHBIMA  WMHCTPYMEHTaMM Ha  MHAEKCbl  Ha

MockoBckol bupye coctaun 435,98 mnpa. pybnei nam
o 5,03 M/IH. KOHTPaKTOB.

Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
> pbiHke FORTS saBnsieTcss ¢blodepc Ha WHaekc PTC,
06beM TOProB MO 3TOMY KOHTPaKTy Ha MpOLLSION Heaene
coctaBun 376,19 wmnpa. pyébneit wam 4,36 MAH.
KOHTPAKTOB.

®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene

20 MPENUMYLLECTBEHHO TOproBanuncb B 63kBOopAaumn. MHaekc
PTC 3a Hepento notepsn B Bece 0,80%, npu 3TOM
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—RTSI baswc RIU3 u RTSI, nyHkTOB baswuc RIZ3 v RTSI, nyHKTOB Ha 1’030/0 W Ha 01710/0 COOTBETCTBEHHO.
CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
®broyepc Ha MHaekc PTC KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento
100 qrrrmmmmmmmmrmmmmm s e e 100 Buipoc Ha 1,97%
80 sl = S - 80 O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npolwefwein Heaene 5,08
60 1 1 1 1 1 | | N 1 1 I MApA. pybnen unm 36,78 ThiC. KOHTPAKTOB. 3a HeAento
40 11 LI | i1 1t .. bao 6610 OTMEYEHO YyMeHblueHne obbemMa  OTKPbITbIX
no3numnii B KOHTpakTax Mo cbtodepcy Ha MHaekc MMBB
20 A 1§ - 1 - T - - 20 Ha 3,92%.
0 111051 1 1111 0 O6vemM TOproB onuuMoHamum Ha WHpekc PTC
55333888 R QYRR QY COCTaBWN Ha npolwion Hepene 54,50 mnpa. py6nei unm
d oY Yeggeiddy g nysgg 631,30 TbIC. KOHTpakTOoB. O6bEM OTKPLITHIX MO3ULMK

coctaBun 133,75 wmnpa. pyébne unm 1,56 MAH.
KOHTpakToB. [lpM 3TOM Ha [ONK0 OMUMOHOB nNyT
npuxogunocb  59,22%  OTKpLITOrO  WHTEpeca Mo
®blouepc Ha Mnpexc MMBB onuMoHaM.  HambonbluMin  OTKPbLITLIM  MHTEpEC Mo
onuuMoHaM Kkonn 6bln cocpeaoToyeH Ha cTpaiike 140 000,
MaKCMMyM MO OnuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
125 000.

3a npoweawyd Heaento MoBbileHne obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasuno 13,79%.

06beM Topros, Mnpa.py6. === 06beM OTKP.Nno3uuui, Mnpa.pyo.
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EPKa AT ®OHAOBbLIE MHAEKCDI

Heaens ¢ 5 no 9 aesrycra 2013r.

MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MHAEKCH! akUmMiA OTHOCATCS K TUMY B3BELLEHHBIX MO KanuTanusaumm hoHA0BbIX MHAEKCOB. B 0cHOBE MX (hOpMy/ibl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTanu3aumm akumin, BKIIIOYEHHbBIX B CMIMCOK MHAEKCA, K aHanorMYyHoOMy MoKasaTeslto Ha HavasbHyio
pary.

UHpaekc MMBB 1 UHpaekc PTC npeactaBnsitoT cobol KOMMO3UTHbIE MHAEKCHI POCCUIACKOro ¢hOHAOBOrO pblHKA, BKtouvatowme 50
Hambornee NUKBUAHBIX aKUMNA KpYNHEMWMUX W [AUHAMUYHO pPa3BMBAIOLIMXCS POCCUMWCKMX 3MUTEHTOB. Pacuer WHaekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKeHHbIX B py6nsix Poccuitckoi deaepaunm, a pacyet UHaekca PTC - Ha OCHOBE LieH aKLuiA,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT M3MEHEHWS LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCATCA K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKM,
MpeacTaB/IEHHOMY Ha POCCMWCKOM (POHAOBOM pbiHKE. B MX cOCTaB BXoAWT, Kak npaswno, oT 10 Ao 20 AUKBUAHBLIX aKuUMii Hambonee
KanuTanM3npoBaHHbIX SMUTEHTOB JaHHOIO CEKTOopa:

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

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKuuii 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 puHaAHCOBO-6aHKOBCKOW OTpac/iv

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKUMi KOMMaHWi XMMUYECKON U HEPTEXMMUYECKOW OTpacin

PacyeT 3HaueHWit OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix M B ponnapax CLUA. Mpu 3TOM B KayecTBe «pybneBon UCTOpUM»
3HQUYEHWU WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix duwlek sBASETCS UHANKATOPOM PbiHKA Haubonee NIMKBUAHBIX aKUMA POCCUMIMCKMX KOMMAHWIM MM TakK Ha3blBaEMbIX
«rony6bix uwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWM LIEH CAENOK C akumsMm 15-Tn Hambornee NUKBUAHBIX SMUTEHTOB POCCUIACKOIO
(oHA0BOrO pbiHKa. PacyeT MHAekca BefeTCst Ha OCHOBAHUM LieH akLui, BbIpaXKEHHbIX B pybnsx.

UHpekc MMBB10 - npeactaBnser coboi LIEHOBOW, HEB3BELWIEHHbIM WHAEKC, PacCUMTLIBAEMbIM Kak cpeaHee apudmeTundeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, cocrosulero u3 10 akumii, Beca KOTOpbIX B COCTaBe NopTdenst B HaYaslbHblii MOMEHT BPEMEHMN OAMHAKOBbI.

MHaekc BTOPOro 3wesnioHa — 3T0 MHAMKATOpP, KOTOPbIN XapakTepusyeT AWHAMUKY LieH aKUM SMUTEHTOB, CO CPEAHUM U HayasbHbIM
YypOBHEM KanuTanu3auuu. B coctaB uHAekca BxofsT 50 akuuii, cnegylowmx B peiiTuHre no kanuTtanusauum c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAEKCOB — WHaekca MMBB u MHpekca PTC. WHAEKC pacCcuuThIBAETCS Ha OCHOBE LIEH aKUMM, BbIPAaXEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MHOeKC aKkUuMWA LUMPOKOro pbiHKa - WHAMKATOp, BKIoYaowmii TOM 100 ueHHbIX 6yMar, oTOBpaHHbIX Ha OCHOBAaHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHuMsl 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MOCKOBCKON Bupxkn. TOM-50 KOp3WHbI MHAEKCA LUMPOKOMO pblHKa COCTABNSOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akumit — KOp3vHy MHAeKca BTOPOro suwenoHa. B 6a3y pacueta Kaxaoro
OTPACc/NeBOro MHAEKCA BK/THOUAOTCS aKLMKU COOTBETCTBYIOLLErO CEKTOPA, BXOASLIME B COCTaB MHAEKCA aKLMIA LUIMPOKOTO PbiHKaA.

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

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraM Ha MOCKOBCKOM
Bupxxe, otobpaHHble NO nokasaTensaM AMKBUMAHOCTU U KanuTanu3auuMn U BeAyLMX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WM
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cvbupb.

POCCMICKMIA MHAEKC BONMATWILHOCTU — WMHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTHIBAETCS Ha OCHOBE BONATWU/IbHOCTM LiEH
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, oTpaxalolwme CMTyaumio B pasfiMyHbIX
CEerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» u «gross price». [na 6a3 pacyeta 06NUraLUMOHHBIX WHAEKCOB OCYLUECTBISIETCA TaKXKE pacyeT nokasaTteneit
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTpaXalolme KOHBIOHKTYPY POCCMICKOro 6upxesoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans poiHka PEMO ¢ akumsimm u pbiHka PEMO c¢ obnuraumsmu. B pacuer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTFOYEHHBLIMU B JTOM6apAHbIN cnncok baHka Poccumn. B 3aBUCMMOCTM OT CPOKOB MCMONHEHUs caenok PEMO, ncnonb3yeMbix s 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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