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Heaens ¢ 12 no 16 asrycra 2013r.

KomriosntHeIe HHAEKCHI

Whaekc MMBB 1380,31 -0,17% -2,11%  0,48% -4,93%
Whaexc PTC 1323,42 -0,17% -332% -4,14% -7,52%
VinaeKc ronybeix 9313,18 -0,05% -2,55% -0,26% -6,15%
uwek

Vikekc Broporo 3082,79 2,58% 1,62% 1,03% -9,59%
JLlesIOHa

MiAEke Lupokoro 977,68 -0,12% -1,99%  0,39% -4,93%
pbIHKa

OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs)

HedTb v ras 3186,92 0,52% -2,38%  7,20% 2,95%
DneKTpoaHepreTnka 1203,39 -0,69% -0,54% -1,84% -33,56%
o ST 5718,71 -1,72% -0,56% -2,09% 21,18%
ceKkTop

TenekoMMyHuUKauum 2 224,38 -1,25% 2,61% 7,58% 3,37%
MalumHocTpoeHue 1938,89 9,84% 8,36% 11,07% 6,02%
OUHaHCbI 450574 -0,37% 0,89%  6,29% -7,63%
Xumits 7 867,57 -0,62%-15,65% -18,13% -22,14%
HedTeEXMMMNS

MeTtannbl n obblya 2129,34 -0,46% 2,58% -1,27% -25,63%

Temarnyeckmne MHAEKCHI

WHaekc MMBB-10 3002,86 -0,06% -4,98% -2,57% -11,19%

Vinpekc 22,72 824% -4,58%  4,70% -23,40%
BonatunbHOCTH

AL lES 44435 127% 2,28%  9,78% -30,66%
WHHOBaLmun

WHaexc PTC Cv6ups 462,77 0,86% 0,62% -2,21% -30,98%

Kypc gonnapa (LUb P®)

USsD / RUB 33,00 0,18% 1,16%  5,00% 3,60%

KNMHOYEBBIE CEKTOPbI

3a Hegeno ¢ 12 no 16 aerycta 2013r. poccuiAcKuiA
PbIHOK  aKUMi  MPOAEMOHCTPMPOBAN  OTpULATENbHYIO
AMHAMUKY MO wuHAekcamM MockoBcko Bupxu. WHAaekc
MMBB noHumsunca Ha 0,17% po 1 380,31 nyHKTOB
(1 382,72 nyHkTOoB Ha 9 aBrycta 2013r.), A0nMapoBbIi
NHpekc PTC ynan Ha 0,17% po 1 323,42 nyHKTOB
(1 325,72 nyHkTOB Ha 9 aBrycra 2013r.).

Kypc ponnapa CLUA no oTHOweHMO K pybnio 3a
npoweawyto Heaento Bblpoc Ha 0,18%.

Ha ¢oHaoBOM pblHKE Habnoaanocb MoBblLLEHUE
BOMATUIbHOCTU:  POCCMMCKUIA  MHAEKC BONMATUIBHOCTU
nosbicuica Ha 8,24% po 22,72 nyHkra (20,99 nyHkTa Ha
9 aerycra 2013r.).

Ha npoweaweit Hepene 60MbLIMHCTBO KIHOYEBbLIX
CEKTOPOB 3KOHOMWKM, NPEeACTaBMEHHbIX Ha POCCUIACKOM
(OHAOBOM pbIHKE, MOKa3aan OTPULATENbHYIO AVHAMUKY.
JingepoM nageHust ctan  noOTpeOMTENbCKUA  CEKTOp:
MOHWXXEHMe MO OTpacneBoMy MHAEKCY coctasuno 1,72%.
Takke CyleCTBEHHOE CHWXEHWE NPOAEMOHCTPUpOBanu
TENIEKOMMYHWUKALMOHHbI M 3NIEKTPO3HEPreTUYEeCcKUi
cekTopbl — MHAeKC TenekoMMyHukaumii ynan Ha 1,25%, a
NHaekc anekTposHepreTukn notepsn B Bece 0,69%.
Hanbonblunii pocT 6bi/1 OTMEYEH B MALLIMHOCTPOUTENTLHOM
cektope — WMHAEKC MalMHOCTPOEHNS MOBbLICUCA Ha
9,84%.

WHpekc MMBB MHHoBaumu nosbicuncsa Ha 1,27% fo
444,35 nyHkTOB (438,77 nyHKTOB Ha 9 asrycrta 2013r.).

WHpekc ronybeix ¢uwek ynan Ha 0,05% po
9 313,18 nyHktoB (9 318,03 nyHKTOB Ha 9 aBrycra
2013r.).

MHOeKC aKkuuin BTOPOro 3LIENOHa MOBbLICUMAICS Ha
2,58% po 3 082,79 nyHktoB (3 005,35 nyHkTtoB Ha 9
aBrycta 2013r.). WHAekC akuuii LUMPOKOro  pblHKA
notepsn B Bece 0,12% wu coctasun 977,68 nyHKTOB
(978,84 nyHkToB Ha 9 aBrycra 2013r.).

KOMMNO3WTHLIE MHAEKCDHI
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
NHa exkc MMBB

NHp exc PTC

1360
1356
1352
1348
1344
1340
1336
1332
1328
1324
1320
1316

12.08 13.08

14.08
*no akumam, exoaaimm s 6a3y pacyeta Haekcos MMBB n PTC

BnusiHMe akuui Ha uHA eKcbl, %

NVTK

LKOH

RTKM

TATN

ROSN

MTSS

MGNT

URKA

SBER

15.08

16.08

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

VlHAeKC MMBB

Uupexc PTC

0,0%

+0,74%
+0,73%

0,1%

0,2%

-0,91%
-0,90%

0,3% 0,4%

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

-0,17%
-0,17%

3a Hepgento ¢ 12 no 16 aerycta 2013r. poCCUIACKUI PbIHOK
aKUMIN NpOAEMOHCTPUPOBAN OTPULATENIbHYIO AMHAMWUKY MO
nHaekcam MockoBcko Bupxun. UHaekc MMBB noHuM3wncs Ha
0,17% po 1 380,31 nyHkToB (1 382,72 NyHKTOB Ha 9 aBrycra
2013r.), ponnaposblin MHaekc PTC ynan Ha 0,17% po 1 323,42
nyHkToB (1 325,72 nyHkTOB Ha 9 aBrycra 2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
2,11% Hwxe cBoero 3akpbiTus Mecauy Hasag (1 410,10
NyHKTOB Ha 16 wonsa 2013r.) u Haxoamncs Ha 4,93% Huxe
aHaNornM4Horo nokasartens roa Hasag (1 451,87 nyHkToB Ha 16
aerycta 2012r.). WUHaekc PTC 6bin Ha 3,32% Huxe CBOero
3aKpbITMS Mecal Hasaa (1 368,83 nyHkToB Ha 16 utona 2013r.)
N Haxoguncsa Ha 7,52% Hwmxe aHanornmyHoro nokasaTtens rog
Ha3aa (1 431,07 nyHkToB Ha 16 aBrycra 2012r.).

MoHmxeHne WHaekca PTC Ha npolleaweid Heaene
COMpPOBOXAaN0Cb MOBbILLIEHNEM BONATUIBLHOCTU: Poccuiickuia
MHAEKC BonaTtunbHocT RTSVX nosbicuncs Ha 8,24%.

Hanbonbluee HeratuBHoe BAUSHME Ha WHaekc MMBB
OKa3ano MOHMXEHMe LeH Ha O06blkHOBeHHble akumm OAO
«CbepbaHk Poccum» (-0,26%), OAO «Ypankanui» (-0,11%) u
OAO «Marnut» (-0,10%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol bupxu, coctaBun 116,72
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 19 078,09 mnpa. py6.

Mo utoram Hegenu 35 akuwii, Bxoaswmx B 6asy pacyeTta
MHpekca MMBB, okasanuM Ha ero AuMHaMmunKy oTpuuaTesibHoe
Bo3geictene (-0,91%), 14 ueHHbIXx 6yMar nNOBAUSM
nonoxuTenbHo (+0,74%). LleHa 1 akuumn He namMeHunachb.

Hambonbwuii Bknag B nageHve WMHaekca MMBB no
UTOraM Hefenu BHeCN LeHHble bymarn cdmHaHcoB (-0,22%) n
notpebutenbckoro cektopa (-0,13%).

Ha Hedrerasosbit  cektop  npuxoautcs  50,70%
cyMMapHoi kanuTanu3auum NHaekca MMBB. Cpeamn ocTasibHbIX
oTpacnein BblAensitoTcs GuHaHcbl (Bec B uHAekce 20,04%) u
TenekoMMmyHukaumm (7,31%).

BnusiHve u Bec ceKTopoB B
Brusatve, %o MHp ekce MMBB @ Bec
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Heaens ¢ 12 no 16 asrycra 2013r.
NHpexc rosybbix gpmuwex
WHpa ekc rosny6bix vuex

9630 e 3a Hegeno ¢ 12 no 16 aerycta 2013r. WHaekc
* [ ronybbix QuLeK NpoAEMOHCTPUPOBaN OTpULATENIbHYIO

9530 - I:]IEI'LD TNy AMHaMUKY.

' R

9430 - D ! +T NHpekc ronybeix duwek noHmsuncs Ha 0,05% po
i 'l';- i 9 313,18 nyHktoB (9 318,03 nyHKTOB Ha 9 aBrycra
9330 —-I-D.!_,_ i__,_lf " I 2013r.). Mo COCTOSHMIO Ha KOHel Heaenu WHaekc
l',]r’] rony6bix guwek 6bin Ha 2,55% HUXe CBOEro 3aKpbITus
9230 - Mecau Hasag (9 556,73 nyHkToB Ha 16 wons 2013r.) u

N Haxoauncs Ha 6,15% Hwxe aHanormyHoro nokasartens
30 O6bem Topros*, mapa. py6. roa Hasag (9 923,58 nyHKTOB Ha 16 aerycra 2012r.).

Mo wtoram Hegenm 12 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6asy pacuyeta MHaekca rony6bbix uiiek,
12.08.2013 13.08.2013  14.08.2013  15.08.2013  16.08.2013 okasanu Ha ero AMHaMWUKY OTpuuaTeslbHOe BO3AeNCTBME
(-0,86%), 5 akuuit nosnuanu nonoxutensHo (+0,81%).

*Mo akUMsIM M3 CoCTaBa MHAeKca rony6bix duek

Hanbonee HeratMBHO Ha ANHaAMUKe V|H£I,EKC6
FOJ'Iy6bIX CbVII.UEK OTpasnJioCb NMOHUMXXEHNe LeH
06bIKHOBEHHbIX  akumint  OAO  «CbepbaHk  Poccum»,

BnusHue akuuit Ha UHaekc
rony6bi x puwek, %

GAZ | : | BAUSHME  KOTOpbIX coctasuno  -0,30%, u OAO
NVTK | | | | «Ypankanuit» (-0,13%).

VTBR ! ! : |

GMKN | | | Hanbonee nO3UTUBHOE BIWUSHWE HA AWMHAMUKY
SNGS | | | | MHaekca ronybbix hullek okasanu 06bIKHOBEHHbIE aKLMK
HYDR | 5 i i OAO «lasnpom» (+0,35%) u OAO «HOBAT3IK»
SNGSP | : ! : (+0,25%).

SBERPE E E E Ha HedTerasosbit cektop npuxoautca 55,89%
TRNFP ! ! ! CYMMapHOM KanuTanusaumMm WHAEKCa ronybbix uLlek.
LKOH ! ! ! ! Cpean ocCTanbHbIX OTpacnien BblAENSOTCH (UHAHCOBbIN
RTKM ! ! ! ! cektop (Bec B mHaekce 20,25%) u TenekoMMyHuKauum
TATN ! ! ! (7,97%).

ROSN ! ! | :

MTSS | | | |

MGNT | | |

URKA | : i BecB B
SBER | : WHpekce €c B

HammeHoBaHue UHAEeKce

MMBB

rony6bix

-03% -02% -0,1% 00% 0,1% 02% 03% 04%
GAZP [asnpom, ao 18,07% 15,87%

3a Hegeslro M3MeHeHWi| sausHue ™MK Hopunbckuii
T — GMKN P 3,85%  3,38%
6ymar

HYDR Pycl'n 1,13% %
+0,81% -086% 0%  -0,05% yefwApo, ao A% 0,99%

LKOH NYKOW, ao 15,98%  14,03%
BrvsHve, % Bﬂ.ﬁ:fe"riiiéi.“xm: @Bec MGNT MarnuT, ao 7,00% 6,15%
0,8% MTSS MTC, ao 5,36% 4,71%
NVTK HOBAT3K, ao 5,54% 4,87%
0,6% ROSN PocHedTb, ao 5,43% 4,77%
0,4% RTKM PoctenekomM, ao 2,61% 2,29%
SBER C6epbaHnk Poccuun, ao 14,76% 12,96%
0,2% 3,85% SBERP C6epbaHk Poccum, an 1,09% 0,96%
13% @ - >>,89% SNGS CypryTHedrTeras, ao 3,93%  3,45%
0,0% @ ‘ SNGSP CypryTHedTeras, an 2,06% 1,81%
20,25%

-0,2% 3,01% 7%2/0 ‘ TATN Ira/lT;.eL(l?IllJ:au.MHa, ao 2/62% 2,30%
TRNFP AK TpaHcHedTb, an 2,24% 1,97%
T e sy .t ) URKA  Vpankamuii, ao 391%  3,44%
S FO T - VIBR  Bark BTG, a0 4,40%  3,86%

~F 2% %F EEE R 35 iC [Bcero | [ 100,00% | 87,80% |
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Heaens ¢ 12 no 16 asrycra 2013r.

HUHpeKchI WnpokKoro pbiHKa M BTOPOIo 3LE/IOHa

06vbem Topros*, mapa,.py6.

30
20

13.08 14.08 15.08
*no akumsiM U3 coctasa Maekca LMPOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

KMAZ

TRCN

AVAZ

GCHE

WTCM

MRKC

OGKB

-0,5%

WUHA ekc LUMPOKOro pbilHKa
- 1008 akuMin BTOPOro 3WenoHa nosbicacs Ha 2,58% fo

1005 3 082,79 nyHktoB (3 005,35 nyHkTOB Ha 9 aBrycra
1002 2013r.). MHAEKC aKuMi LIMPOKOro pbiHKAa NOTepsin B BeCe

- 999
- 996
- 993
- 990
- 987
- 984
- 981
- 978
r 975
- 972

16.08

0,0% 0,5% 1,0%

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %

NVTK
ROSN
MTSS
MGNT
URKA
SBER

-0,3% -0,1% 0,0% 0,1% 0,2%
Binsinne Ha
nﬁnekcu 3a Hegesro
MHAeKC BTOPOro 3wesIoHa +3,68% -1,10%

0,3% 0,4%

WUToroesoe
BAMsiHue, %

+2,58%

-0,12%

3a Hegento ¢ 12 no 16 aerycta 2013r. WHAaekc

0,12% w coctasun 977,68 nyHkTOB (978,84 nyHKTOB Ha 9
asrycra 2013r.).

Mo cocTosiHMIO Ha KoHel Hefenu WHaekc BTOporo
3wesnoHa 6bin Ha 1,62% Bbllle CBOEro 3akpbiTUS Mecay
Hazag (3 033,78 nyHktoB Ha 16 wuiona 2013r.) w
Haxoauncs Ha 9,59% Hwxe aHanormyHoro nokasartens
roa Ha3ag (3 409,92 nyHkToB Ha 16 aBrycta 2012r.).

NHaoekc wmpokoro pbiHKa 6bi1 Ha 1,99% Huxe
CBOEro 3akpbiTus Mecsy Haszaa (997,58 nyHkToB Ha 16
mona  2013r.) wn Haxogunca Ha 4,93%  Huxe
aHanornyHoro nokasatens rog Hasag (1 028,36 nyHkTOB
Ha 16 aBrycra 2012r).

Mo utoram Hegenu 25 uUeHHbIX Bymar, BXOAsLWMX B
6a3y pacuyeTta WMHAaekca BTOPOro 3wlefioHa, OKasanu Ha
€ro AMHaMKKy MoNoXuTenbHoe Bo3aelcTeue (+3,68%),
24 akummn noBnusnn otpuuatensHo (-1,10%). LeHa 1
LieHHoM ByMaru He U3MeHunach.

Hanbonbluee nO3UTUBHOE BAUSIHWME HA [AMHAMUKY
WHpoekca BTOpOro suiefioHa oOkas3anuM OObIKHOBEHHbIE
akumm OAO «KAMA3» (+1,29%) n OAO
«TpaHcKoHTenHep» (+0,79%).

Hanbonee HeraTMBHO Ha pauvHammke WHpekca
LUIMPOKOro pbIHKa OTpasunnoch nageHve ueH
06bIKHOBEHHbLIX  akumini  OAO  «C6epbaHk  Poccum»
(-0,26%) 1 OAO «Ypankanuit» (-0,11%).

Hanbonblumin Bknag B poct WMHaekca BTOporo
JllenoHa Mo WToraM Heaenu BHeCnM UeHHble bymaru
MaLunHocTpoeHus (+1,71%) n TpaHcnopta (+0,84%).

Ha anektposHepretTuky  npuxogntcsa  36,23%
CyMMapHOMN KanuTanusauum MHaekca BTOPOro 3lenoHa.
Cpeau OCTanbHbIX oTpacneim BbIAENSOTCS
noTpebuTenbckuin cektop (Bec B MHAekce 18,38%) wu
MaLLnHocTpoeHmne (12,16%).

BnusiHnne n Bec ceKTopoB B Be
C
BraHue VHpaeKce BTOPOro Sle/oHa @
2,0%
L5 ‘ 12,16%
5%
9,73%
1,0% O
0,
0,5% 3129 8,40% 18,38%
0,94% """ g ‘29% ) ’
0,0% Ho—C @)
1,81% g
0.5% >/13% 36,23% Q
’
-1,0% —
0
£
. 2
i 2 = 5‘ § 5 [J] S x4 g
s s /. g =90 9@ 65 g5 8&
£ 81§ 52 323 §IEPEES &2
'g?x&'alg Izomgg_g-mo.ol:)w
T =286 =3 8RB £=265 222 A5
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Wnpgexc MMBB-10
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3115 4 VIER | ! !
3095 - 1 : : !
_;ﬂ *‘?D.l GMKN | : |
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o6 . ; SBERP !
‘beM Topros*, mnpa. . i i
p pA. py SBER | :
URKA | |
4% 3% -2% -1% 0% 1% 2% 3%
12.08 13.08 14.08 15.08 16.08
*MNo akUWsIM U3 CoCcTaBa MHAekcaMMBB-10
Nrgexc MMBb UWHHoBaynmn
UHa ekc MMBB UHHOBaLUum BnusHue akumii Ha MHAEKC
450 ~ MMBB WMHHOoBauun, %
448 - I;JI:IllJ. ARMD !
*I:I-l'—ll -FI 1 1 1 :
446 7 1 1 1 1
. D.—-l- ISKJ 1 1 1 1
w4 i Lﬂ L F A S T
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06bem Topros*, mnH. pyb6. NAUK | | | | |
i A
A
DIOD : : : | |
12.08 13.08 14.08 15.08 16.08 L L L L )
*Mo akumam 13 cocTaba nHaekca MMBB MHHoBaUmmn -03% 0,0% 03% 06% 09% 12% 1,5%
HNHpgexc PTC Cubupp
WHp exc PTC Cu6vpb Bnusinve akuwuit Ha Ha exc PTC Cubupb, %
473 - ! ! !
471 4 i I []l_ KOGK |
469 - IJ *.-.-* J Lot ?l-ﬂ il ! !
467 - | d
465 - & I GMKN
463 L-J + ! !
461 - I I] l-;ﬁﬂlqﬂ TGKN | ;
459 _+*j | |
457 HYDR | |
455 - ! !
IRGZ
06 * 6. | |
° ‘bem Topros*, mapg, py BLNG | :
3 ! !
i P e
0 L J
12.08 13.08 14.08 15.08 16.08 -0,6% -0,3% 0,0% 0,3% 0,6% 09% 12% 1,5%

*no akumam n3 coctasa nHaekca PTC Cnbupb



B sssigeeras ®OHJ0BbIE MHAEKCDI

Hepens ¢ 12 no 16 aBrycra 2013r.
HosiroBos peIHOK

Ha npoweawelit Hemene ueHoBon WHAeKc

m 3HauyeHue U3MmeHeHue 3a nepuoa 5 5 p (RGBI)
rocyAapCTBEHHbLIX  obnurayun OCCUU
fo0s 0 mm cHu3uncs Ha 0,34% po 135,00 nyHkToB (135,46 Ha 9

aerycta 2013 r.). Mpu 3TOM CpeaHeB3BeELLEHHAs
RGBI 135,00 -0,34% -0,90% -3,88% 2,46%  poxoAHOCTb O6NMMraumii, Bxoaslmx B 6asy pacueTta
RGBI-tr 320,16 -0,20% -0,27% -2,02%  10,02% wuHAekca, BbIpoCna Ha 5 6a3MCHbIX MYHKTOB M
[loxoHOCTb 7,11% 56.n 9 6.n. 62 6.N. -456.n. coctasuna 7,11%.

WNHaekc MyHuumnanbHbiX obnuraumini  MICEX
MICEXCBICP 93,34 0,00% 0,12% -0,29% 1,42% MBI TR (COBOKyngM D.OXOA) nokasan
MICEXCBITR 236,93 0,16% 0,82% 1,76% 9,78%  nONOXWTENbHYIO AMHaMKMKy W coctaBun 175,16
[JoxoaHocTb 7,84% 16.n. -19 6.1. -7 6.n. -90 6.n. nyHKTa, pocT Ha 0,18% (174,84 Ha 9 aBrycra 2013
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni r.).

MICEXMBITR 175,16 0,18% 0,85% 1,57% 9,21%  paccuMTaHHbIi MO METOAMKE COBOKYMHOrO [0X0A3,
HoxoaHocTb 7,76% -16.n. -4 6.n. 9 6.n. -58 6.n.  MICEX CBI TR Bblpoc Ha 0,16% u coctaBun 236,93
MyHKTOB.
KoHcepBaTUBHbIi 1 582,39 0,16% 0,80% 1,86% 8,18% KoHcepBaTWBHasi CTpaTervsi BNOXeHUs CpeacTB
C6aﬂaHCVIpOBaHHbII‘;I 1 376,33 0,26% 0,27% 0,77% 4,55% Mo WHAEKCY MNEeHCUOHHbIX HaKonneHmﬁ obecneyunna
ArpeccvBHbiii 1180,33 0,39% -0,40% -0,01% 0,93%  6bl pocT Ha ypoBHe 0,16% 3a Heaenio, arpeccuBHas
HNHankaropeil craBok PEI1O no akynsam cTpartervs — Ha 0,39% 3a Hegento.
OBepHanT 6,07% 6 6.n. -3 6.n. -18 6.n. 51 6.n. CraBka PEMO oBepHaliT mo obnurauusiM 3a
1 Hepens 7,10% -2 6.n. 238 6.n. 168 6.n. 154 6.n. MpoLLeALLYIO HeAENO U3MeHWnach ¢ 6,00% a0 6,13%
2 Hepenu 6,70% -2 6.n. -10 6.n. -105 6.n. -37 6.n. (pOCT Ha 13 6a3ucHbIN ﬂyHKT). CtaBka PENO
HHuankarops! crasok PEI10 no o6anraynsm OBEPHAMNT MO aKUMAM Ha KOHEeL Mpollealwelr Heaenm
OBepHaiiT 6,13% 13 6.n. -6 6.1. -12 6.n. 376.n. coctaBuna 6,07%.
1 Hepens 6,77% 24 6.n. 17 6.n. 209 6.n. 85 6.n.
2 Hepenu 7,01% 14 6.n. 12 6.n. 51 6.n. 50 6.n.
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lTpon3BOAgHbIE Ha MHAEKCHI

RTSI NHpexkc PTC n 6a3ncobl pbrouepcos Bazuc

1360

3a Hegento ¢ 12 no 16 aerycta 2013r. obbem
TOProB MPOU3BOAHBIMU WMHCTPYMEHTAMU Ha WHAEKChbl Ha
MockoBckoW bupye coctaBun 452,18 mnpa. pybnei nam
5,13 MJIH. KOHTPaKTOB.

Hanbonee nMKBUAHBIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
> 06beM TOProB Mo 3TOMY KOHTPaKTy Ha MpoLLSoin Heaene
coctaBun 367,29 wmnpa. pyébneit wam 4,18 MAH.
10 KOHTPAKTOB.

®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
45 NPeMMyLIECTBEHHO TOProBanuch B 63KBOpAALMKU. MHaEKC
PTC 3a Hepento notepsn B Bece 0,17%, npu 3TOM
CEHTABPbCKME U [ekabpbckne dbloyepchl noaeLleBenu
1310 20
12.08.2013 13.08.2013 14.08.2013 15.08.2013 16.08.2013 Ha 0,11% wu Ha 0,03% cooTBETCTBEHHO.

—RTSI ——bBasuc RIU3 n RTSI, nyHkTOoB Baswnc RIZ3 n RTSI, nyHkToB CYMMaprIl‘;I 06'bEM OTKPbITbIX |'|03V|LlV|l7| B

KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento
- 100 Ynan Ha 5,45%

1350

1340

1330

1320

®dbrouepc Ha UHaekc PTC

100 -
O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
80 - - 80 MHpoekc MMBB coctaBun Ha npowefwein Hepene 5,75
60 - 1 1 .. 1] | =N 1 1 ¥ Mnpa. pyénen unm 40,90 ThiC. KOHTPAKTOB. 3a HeAeNto
6b1/10 OTMEYEHO YBENMYEHNE 06bEMa OTKPbLITbIX MO3ULIMIA
40 1 1 { § - - L - 40 B KOHTpakTax no dbtovepcy Ha WHaekc MMBB Ha
12,80%.
20 - T S - - F20
O6vemM TOproB onuuMoHamum Ha WHpekc PTC
0 —r—r—T— T 0 COCTaBWN Ha npolunol Hepene 78,82 mnpa. pybneit unm

905,28 TbiC. KOHTpakToB. O6bEM OTKPbITbIX MO3ULIUNA
coctaBun 89,41 wmnpa. pybnein wnam 1,05 MAH.
KOHTPakTOB. [lpy 3TOM Ha [OM0  ONUMOHOB NyT
npuxogunocb  61,77%  OTKpPLITOrO  WHTEpeca Mo
onuMoHaM.  HambonbluMin  OTKPbLITLIM  MHTEpEC Mo
®blouepc Ha Unpexc MMBB OMLMOHaM KON Bbln COCPenoToUeH Ha cTpaiike 135 000,
MaKCMMyM MO OnuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
125 000.

3a npoweawyl Heaeno MOHMXKeHMe obbema
OTKPbITLIX MO3MUMIA MO onuuMoHaM Ha WHpekc PTC
coctasuio 32,98%.
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O6vem Topros, onumoHax RTS-9.13 no crpaiikaM, MJIH.py6.
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MHAEKCH! akUMiA OTHOCATCS K TUNY B3BELLEHHLIX MO KanuTanusaumum oHAOBbLIX MHAEKCOB. B ocHOBE Mx hopMy bl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTanu3aumm akumin, BKIIIOYEHHbBIX B CMIMCOK MHAEKCA, K aHanorMYyHoOMy MoKasaTeslto Ha HavasbHyio
pary.

UHpekc 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 py6sisix Poccuiickoit Geaepaunm, a pacyeT MHaekca PTC - Ha OCHOBE LieH aKLWIA,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI OTPAXAIOT M3MEHEHWS LIEH aKLMIA, SMUTEHTbI KOTOPbIX OTHOCATCA K COOTBETCTBYIOLLEMY CEKTOPY SKOHOMMKM,
MpeacTaB/IEHHOMY Ha POCCMICKOM (DOHAOBOM pblHKE. B Mx coctaB BXoAWT, Kak npaswno, oT 10 Ao 20 AMKBMAHBLIX akuui Havbonee
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 puHaHCOBO-6aHKOBCKOW OTpac/iv

MICEX CGS (RTScr) — MHAEKC aKLmMi KOMMaHuiA NoTpebUTeNnbCKoro CekTopa

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

PacueT 3HaueHWii OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix M B ponnapax CLUA. Mpu 3ToM B KauyecTBe «pybneBor UCTOpUm»
3HQUYEHWU WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix dullek sBASETCS UHANKATOPOM PbiHKA Haubonee NIMKBUAHBIX aKUMA POCCUMIMCKMX KOMMaHWiA MU Tak HasblBaeMbIX
«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 - npeactaBnsieT Coboi LIEHOBOW, HEB3BELUEHHbIM WMHAEKC, PacCUUTLIBAEMbIM Kak cpefHee apudMeTunyeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, coctosulero 13 10 akumii, Beca KOTOpbIX B COCTaBe NopTdens B HauasibHbIii MOMEHT BPEMEHW 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 kanuTanusauum 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 OCHOBAHUWM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MocKoBCKOM Bupxxun. TOM-50 KOp3uHbI MHAEKCA LMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHpekca PTC, a ocTtaBluvecs 50 akumi — 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 POCCUMACKMX KOMIMaHUIA ceKTopa "PbIHOK MHHOBALMI U MHBECTALMIA".

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraM Ha MOCKOBCKOM
Bupxxe, otobpaHHble NO nokasaTensaM AMKBUMAHOCTU U KanuTanu3auuMu U Beaylwmx CBOK AeATeNbHOCTb MPEUMYLLECTBEHHO B TOM WM
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cvbupb.

POCCMIICKMIA MHAEKC BONMATWUILHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PacCUMTHIBAETCS Ha OCHOBE BONATMIIbHOCTY 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, oTpakalowpme cUMTyaumio B pasfiMyHbIX
CEerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» u «gross price». [na 6a3 pacyeTa 06MMraUMOHHbIX MHAEKCOB OCYLUECTBMSIETCA TaKXXe pacyeT rnokasaTtenen
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTpaXalolme KOHBIOHKTYPY POCCMICKOro 6upxesoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnserca pasgenbHo ans pbiHka PEMO ¢ akumsamu m pbiHka PEMO ¢ obnvraumsimm. B pacuer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTHOYEHHBLIMU B JIOMGapAHbIN cnncok baHka Poccumn. B 3aBMCMMOCTY OT CPOKOB UCMOHEHUS caenok PEMO, ncnonb3yeMbix Ans pacyera,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

MockoBckas bupxa MMBB-PTC
[lenapTaMeHT UHAEKCOB U 6UPXXeBO MH(OPMaLMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13
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