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®OHAOBbLIE MHAEKCDI

Heaens ¢ 26 no 30 asrycra 2013r.

KomriosntHeIe HHAEKCHI

Whaekc MMBB 1364,65 -2,05% -1,63%  0,25% -4,56%
Whaexc PTC 1290,96 -3,01% -2,67% -4,40% -6,74%
VinaeKc ronybeix 9208,07 -1,98% -1,77%  0,01% -5,98%
uwek

Vikekc Broporo 3011,90 -323% 0,95% -2,10% -10,31%
JLlesIOHa

MiAEke Lupokoro 966,23 -2,07% -1,62%  0,22% -4,88%
pbIHKa

OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs)

HedTb v ras 3248,69 0,24% 0,99%  8,91% 5,72%
DneKTpoaHepreTnka 1141,91 -5,82% -5,98% -8,11% -32,13%
o ST 567837 -0,28% -2,05% -2,08% 16,79%
ceKkTop

TenekoMMyHuUKauum 2 158,78 -6,06% -2,54% 7,65% 1,27%
MalumHocTpoeHue 1783,14 -4,14% -2,10% 5,44% -1,00%
OUHaHCbI 4450,57 -0,92% 0,14%  2,03% -7,86%
Xumits 7 867,57 -1,66% -1,59% -19,41% -24,00%
HedTeEXMMMNS

MeTtannbl n obblya 2102,15 -2,14% 0,34% -1,67% -23,04%

Temarnyeckmne MHAEKCHI

Whaekc MMBB-10 2974,70 -1,83% -2,14% -2,81% -9,81%
Ve 22,95 9,29% -5,59%  -9,54% -32,44%
BonatunbHocTH

rinexc MMB5 424,00 -3,92% -5,54%  2,02% -32,54%
WHHOBaLmun

Whpekc PTC Cvbups 453,31 -2,69% -0,13%  -4,65% -28,43%
Kypc gonnapa (b P®)

USD / RUB 33,18 -0,04% 0,98%  5,26% 3,38%

KJTFOYEBBIE CEKTOPbI

3a Hegento ¢ 26 no 30 aBrycta 2013r. poccuiACKuiA
PbIHOK  aKUMi  MPOAEMOHCTPMPOBAN  OTpULATENbHYIO
AMHAMUKY Mo wuHAekcam MockoBcko Bupxu. WHAaekc
MMBB noHumsunca Ha 2,05% po 1 364,65 nyHKTOB
(1 393,21 nyHkTOB Ha 23 aBrycrta 2013r.), AonnapoBbIi
NHpekc PTC ynan Ha 3,01% po 1 290,96 nyHKkTOB
(1 330,99 nyHkTOB Ha 23 aBrycra 2013r.).

Kypc ponnapa CLUA no oTHOweHMO K pybnio 3a
npoweawyto Heaento ynan Ha 0,04%.

Ha ¢oHA0BOM pblHKE Habnoaanocb MOBbILLEHUE
BOMATUNBHOCTU:  POCCMUCKUIA  MHOEKC BONaTWILHOCTU
nosbicuaca Ha 9,29% po 22,95 nyHkra (21,00 nyHkTa Ha
23 asrycra 2013r.).

Ha npoweaweit Hepene 60MbLIMHCTBO KIHOYEBbLIX
CEKTOPOB 3KOHOMWKM, NPEeACTaBMEHHbIX Ha POCCUIACKOM
(OHAOBOM pbIHKE, MOKa3ann OTPUUATENbHYIO AMHAMMUKY.
Jnaepom naaeHust cranm TeNeKOMMYHUKaLUWK:
MOHWXXEHMe MO OTpacneBoMy MHAEKCy coctasuno 6,06%.
TaKke CyleCTBEHHOe CHMXKEeHWe MpoAEeMOHCTpMpPOBanu
3/EKTPO3HEPreETUYECKIM n MaLIMHOCTPOUTESbHbIN
cekTopbl — VIHAEKC aneKkTpoaHepreTuku ynan Ha 5,82%, a
WHAaekc MawmHocTpoeHus notepsin B Bece 4,14%. Poct
6bln1 0TMeYeH B HedTerasoBoMm cektope — NHaekc HedTn
n rasa nosbicuncs Ha 0,24%.

NHpekc MMBB MHHOBaumu noHmsmnncsa Ha 3,92% po
424,00 nyHkTOB (441,30 nyHkTOB Ha 23 asrycra 2013r.).

NHpekc ronybeix ¢uwek ynan Ha 1,98% po
9 208,07 nyHktoB (9 393,84 nyHkTOB Ha 23 aBrycra
2013r.).

MHOoekc akuuit BTOPOro 3lUEefioHa MOHU3WACS Ha
3,23% po 3 011,90 nyHktoB (3 112,59 nyHKTOB Ha 23
aBrycta 2013r.). WHAEKC aKuuMih LIMPOKOro  PbIHKA
notepsn B Bece 2,07% un coctaBun 966,23 nyHKTOB
(986,70 nyHkTOB Ha 23 asrycra 2013r.).

KOMMNO3UTHbIE MHAEKChI
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
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VIHAeKc MMBB +0,35% -2,40% -2,05%
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3a Hegento ¢ 26 no 30 aBrycta 2013r. poCCUIACKUI PbIHOK
aKUMIN NpOAEMOHCTPUPOBAN OTPULATENIbHYIO AMHAMWUKY MO
nHaekcam MockoBckoii Bupxxu. UHaekc MMBB noHM3WnCs Ha
2,05% po 1 364,65 nyHkToB (1 393,21 nyHKTOB Ha 23 aBrycra
2013r.), ponnaposblin MHaekc PTC ynan Ha 3,01% go 1 290,96
nyHkToB (1 330,99 nyHkTOB Ha 23 aBrycra 2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
1,63% HWXKe cBoero 3akpblTus Mecsay Hasag (1 387,31
nyHkToB Ha 30 wonsa 2013r.) u Haxoaunca Ha 4,56% Huxe
aHanornyHoro nokasartens rog Hasag (1 429,82 nyHkToB Ha 30
aerycta 2012r.). WUHaekc PTC 6bin Ha 2,67% Huxe CBOero
3aKpbITMS Mecal Hasaa (1 326,41 nyHktoB Ha 30 uona 2013r.)
N Haxoauncs Ha 6,74% HMKe aHanormyHOro nokasaTtens rog
Ha3aa (1 384,26 nyHkToB Ha 30 aBrycra 2012r.).

MoHmxeHne WHaekca PTC Ha npolleaweid Heaene
COMpPOBOX/Ja/0Cb MOBbILIEHNEM BONATUIBLHOCTU: PoccUACKUiA
MHAEKC BonaTtunbHocT RTSVX nosbicuncs Ha 9,29%.

Hanbonbluee HeratuBHoe BAUsHME Ha WHaekc MMBB
OKa3ano TMOHMXEHMe LeH Ha O06blkHOBeHHble akumm OAO
«Cbepbank Poccum» (-0,50%), OAO «Maruut» (-0,35%) u
OAO «Poctenekom» (-0,29%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 102,94
mMnpa. pyb., a kanuTanusauus akuuidi, BXOASLIMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 19 001,59 mnpa. py6.

Mo utoram Hepgenu 41 akums, Bxoaswas B 6a3y pacyeTa
MHpekca MMBB, okasana Ha ero AuHaMuKy oTpuuaTesibHoe
Bo3geictere  (-2,40%), 9 UEHHbIXx 6ymMar nNOBAUSM
nonoxwteneHo (+0,35%).

Hambonbwuii Bknag B nageHve WMHaekca MMBB no
UTOraM Hefenu BHeCN LeHHble bymarn cdmHaHcoB (-0,63%) m
TenekoMmyHukauuii (-0,45%).

Ha Hedrerasosbit  cektop  npuxoautcs  52,02%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpean ocTarnbHbIX
oTpacnein BblAeNsTCs ¢uHaHCbl (Bec B uMHAekce 19,30%) u
TenekoMMmyHukaumm (7,17%).
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Heaens ¢ 26 no 30 asrycra 2013r.
NHpexc rosybbix gpmuwex
WHpa ekc rosny6bix vuex

9470 o 3a Hegeno ¢ 26 no 30 aerycta 2013r. WHaekc
9420 - | rony6bix ULIeK MPOAEMOHCTPUPOBAN OTPULIATENBHYIO
9370 - 41- e OVNHaMUKY.

9320 - 7

H * NHpekc ronybeix duwek noHmsuncs Ha 1,98% po

9270 - "'?"**tT ™ ;‘j +i.rlil'|'qt.T 9 208,07 nyHkToB (9 393,84 NyHKTOB Ha 23 aBrycra

I[] ! tﬁ' *"'*T"'“’ [J 2013r.). Mo cocTosiHuo Ha KoHel, Hegenn WHpekc

i rony6bix guwek 6bin Ha 1,77% HUXe CBOEro 3aKpbITUA

Mecsl, Hasag (9 374,28 nyHkToB Ha 30 mionsa 2013r.) m

Haxoauncs Ha 5,98% Hwxe aHanormyHoro nokasartens
roa Ha3ag (9 793,88 nyHkToB Ha 30 aBrycta 2012r.).

Mo wtoram Hegenn 14 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
26.08.2013 27.08.2013  28.08.2013  29.08.2013  30.08.2013 okasanu Ha ero AMHaMWKY OTpuuaTeslbHOe BO3AeNCTBME
(-2,30%), 3 akumu nosnusinm nonoxutensHo (+0,32%).

*Mo akUMsIM M3 CoCTaBa MHAeKca rony6bix duek

Hanbonee HeratMBHO Ha ANHaAMUKe V|H£I,EKC6
FOJ'Iy6bIX CbVII.UEK OTpasnJioCb NMOHUMXXEHNe LeH
0ObIKHOBEHHbIX  akumint  OAO  «CbepbaHk Poccum»,

BnusHue akuuit Ha UHaekc
rony6bi x puwek, %

ROSN ' | BANSIHME KOTOpbIX cOCTaBmno -0,57%, u OAO «MarHuT»

SNGSP : : (-0,40%).

SNGS ! ! !

TATN | | Hanbonee no3uTMBHOE BAMSIHAE Ha AUMHAMUKY

TRNFP | | | MHaekca ronybbix duilek okasann 06blIKHOBEHHbIE aKLMK

SBERP E E E OAO «HK «PocHedTb» (+0,26%) 1 NnpuBUIErnpoBaHHbIE

GMKN | ! ! akummn OAO «CypryTtHedTeras» (+0,04%).

HYDR E E E Ha HedTerasosbit cektop npuxoautca 57,27%

NVTK ! ! CYMMapHOM KanuTanusaumMm MuHAeKca ronybbix duiek.

VTBR ! ! Cpean ocCTanbHbIX OTpacnien BblAENSOTCH (UHAHCOBbIN

URKA ! ! cektop (Bec B mHaekce 19,33%) u TenekoMMyHuKauum

MTSS ! ! (7,84%).
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Heaens ¢ 26 no 30 asrycra 2013r.
NHAeKChbI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekc LWMpoKoro pbiHKa

29.08
*no akumsiM U3 coctasa Maekca LMPOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %
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30.08

BnusiHne akuwuii Ha UHA eKC LLMPOKOro pbiHKa, %
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0,2% 0,3%
WUToroesoe
BAMsiHue, %
-4,17% -3,23%
-2,43% -2,07%

3a Hegento ¢ 26 no 30 aerycta 2013r. WHAaekc
aKUMA BTOpOro 3lLUENIoHa MoHM3MACA Ha 3,23% Ao
3 011,90 nyHktoB (3 112,59 nyHkTOB Ha 23 aBrycra
2013r.). iHgeKc akumin LWMpPOKOro pbiHKa NOTepsia B BECE
2,07% w coctaBun 966,23 nyHkToB (986,70 NyHKTOB Ha
23 aBrycra 2013r.).

Mo cocTosiHMIO Ha KoHel Hepenu MHaekc BTOporo
awenoHa 6bi1 Ha 0,95% Bbille CBOEro 3aKpbITUSI MecsiL
Hazag (2 983,61 nyHktoB Ha 30 wuiona 2013r.) wu
Haxoauncs Ha 10,31% HuKe aHanorMyHoOro nokasartens
roa Hazaa (3 358,27 nyHkToB Ha 30 asrycra 2012r.).

WHaoekc wmpokoro pbiHKa 6bln1 Ha 1,62% Huxe
CBOEro 3akpblTns Mecsy Hazag (982,12 nyHkToB Ha 30
mona  2013r.) wn Haxogunca Ha 4,88%  Huxke
aHanornyHoro nokasartens roa Hasag (1 015,78 nyHkToB
Ha 30 aBrycra 2012r).

Mo ntoram Hepgenu 40 ueHHbIX Bymar, BXoAsWMX B
6a3y pacuyeta MHAekca BTOpPOro 3lIENOHa, OKasanu Ha
€ro AnHaMuKy oTpuuaTenbHoe Bo3aeiicteue (-4,17%), 8
akumMin noBnuAnn nonoxutensHo (+0,94%). LeHa 2
LeHHbIX bymar He M3MeHunachb.

Hanbonbluee HeraTMBHOE BAWSHWME Ha [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akuum OAO  «TpaHcKoHTenHep»  (-1,16%) w
OAO «OrK-2» (-0,36%).

Hanbonee HeraTMBHO Ha pauvHamuke WHpekca
LUIMPOKOro pbIHKa 0Tpasunnoch nageHve ueH
06bIKHOBEHHbIX  akuuini  OAO  «C6epbaHk  Poccun»
(-0,50%) n OAO «MarnuTt» (-0,36%).

Hanbonblumin Bknag B nageHue MHaekca BTOpOro
3llenoHa Mo WToraMm Heaenu BHeCAM LeHHble 6ymaru
anekTposHepreTukm (-1,58%) n TpaHcnopta (-1,15%).

Ha anektposHepretnky  npuxogutca  35,99%
CyMMapHOWN KanuTanusauum MHaekca BTOPOro 3lienoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTtenbckuin cektop (Bec B MHAaekce 19,08%) wu
MaLunHocTpoeHune (11,72%).

BnusiHnne n Bec ceKTopoB B Be
C
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Heaens ¢ 26 no 30 asrycra 2013r.

MpupocT ueH akuuiiB UHa ekce MMBB-10, %
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U3meHeHue 3a nepuoa

3HauyeHue

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumi

RGBI 133,00 -0,13% -1,12% -2,31% 0,76%
RGBI-tr 316,37 0,01% -0,52% -0,47% 8,21%
[oxoaHocTb 7,35% 2 6.n. 19 6.n. 356.n. -16 6.n.
HHAeKcsI KopriopaTHBHbIX O06/IMraymi

MICEXCBICP 93,34 -0,01% -0,03% -0,16% 1,34%
MICEXCBITR 237,67 0,15% 0,64% 1,86% 9,62%
[oxoaHocTb 7,83% 0 6.m. -12 6.n. -12 6.n. -85 6.n.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni

MICEXMBICP 97,15 -0,31% -0,26% -0,58% 1,09%
MICEXMBITR 175,15 -0,14% 0,45% 1,23% 8,88%
[oxoaHocTb 7,81% 6 6.n. 10 6.n. 15 6.n. -56 6.M.
KoHcepBaTUBHbIi 1 586,50 0,20% 0,65% 1,83% 8,03%
CHanaHCMpOBaHHbI 1 370,21 -0,63% 0,06% 0,51% 4,27%
ArpeccuBHbIN 1 164,48 -1,68% -0,67% -0,54% 0,47%
OBepHanT 6,19% 18 6.n. 8 6.n. -5 6.n. 118 6.n.
1 Hepgens 7,19% 28 6.n. 103 6.n. 224 6.n. 279 6.n.
2 Hepenu 6,85% 15 6.n. 56.n. 143 6.n. 377 6.n.
HHankaropsi ctaBok PEIO no o6amraynam

OBepHanT 6,11% 7 6.M. -7 6.n. -8 6.n. 74 6.n.
1 Hepens 6,80% 26 6.n. 76 6.n. 20 6.n. 124 6.n.
2 Hepenu 6,99% 15 6.n. 31 6.n. 15 6.n. 92 6.n.

AMHEIMHKa MHOEKCOB COBOKYIMHbIX LeH
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mmmm RGB! trade volume MnH. py6.
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Hepens ¢ 26 no 30 aBsrycra 2013r.
HosiroBos peIHOK

Ha npoweawein Hepene ueHoBoM WHAeKC
rocyfapCTBeHHbIX obnuraumii  Poccum (RGBI)
cHu3uncs Ha 0,13% po 133,00 nyHkToB (133,17 Ha
23 aerycta 2013 r.). Mpu 3TOM CpeaHeB3BELLEHHas!
[OXOZHOCTb 0bnuraumin, Bxoaswmx B 6asy pacyeta
WHOeKca, BbIpoCiia Ha 2 6asucHbIX MNyHKTa M
coctasuna 7,35%.

MHaekc MyHuumnanbHbiX obnuraumin  MICEX
MBI TR (COBOKYMHbIM aoxon) nokasan
oTpuuaTenbHyl0 AuHaMuky u  coctasun 175,15
NyHKTOB, CHuWXeHne Ha 0,14% (175,40 Ha 23
aerycra 2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEX CBI TR Bblpoc Ha 0,15% w coctasun 237,67
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNOXeHUs CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,20% 3a Heaento, arpeccuBHas
cTpaTterns — cHuwkeHue Ha 1,68% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMenunace ¢ 6,04% o
6,11% (pocTt Ha 7 6a3ncHbiX nyHkTOB). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,19%.

JAoxoAHoCTb K noraweHuio o6nuraymia,
BKJTHOUEHHbIX B UHAEKCbI
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lTpon3BOAgHbIE Ha MHAEKCHI
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3a Hegento ¢ 26 no 30 aerycta 2013r. obbem
TOProB MPOU3BOAHBIMU MHCTPYMEHTAMU Ha WHAEKCHbI Ha
MockoBckoW bupye coctaun 478,84 mnpa. pybnei nam
5,51 M/IH. KOHTpaKTOoB.

Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06beM TOProB MO 3TOMY KOHTPaKTYy Ha NpOLLION Hepene
coctaBun 420,58 wmnpa. pyébneit wam 4,86  MAH.
KOHTPAKTOB.

®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
npenMyLLecTBEHHO Toprosanucb B 63kBopaaummn. MHaekc
PTC 3a Hepento notepsin B Bece 3,01%, npu 3TOM
CeHTAbpbCKMe U aekabpbckue Gbrovepchl NoaeLleBenm
Ha 3,32% u Ha 3,38% COOTBETCTBEHHO.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento
BbIpPOC Ha 6,94%

O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npolwefwein Hepene 4,87
MnpA. pybnen wnm 35,37 ThiC. KOHTPAKTOB. 3a Hezento
6610  OTMEYEHO YyMeHblueHne obbemMa  OTKPbITbIX
nosuuMii B KOHTpakTax no ¢btoyepcy Ha UHaekc MMBB
Ha 5,04%.

O6vemM TOproB onuuMoHamum Ha WHpekc PTC
COCTaBWN Ha MpoLuion Heaene 53,27 mMnpa. pyénein wnm
613,50 TbiC. KOHTpakTOoB. O6bLEM OTKPbITHIX MO3ULIUIA

coctaBun 128,55 wmnpa. pybnei unm 1,48 MAH.
KOHTpakToB. [lpy 3TOM Ha AJOMAK0  ONUMOHOB NyT
npuxogunocb  55,77%  OTKpLITOrO  WHTepeca Mo
onuMoHaM.  HambonbluMin  OTKPbLITLIM  MHTEpEC Mo

ornuMoHaM Ko 6bin cocpeaoTodeH Ha cTpaiike 135 000,
MaKCMMyM MO OnuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
125 000.

3a npolweawyo Heaento MnosbieHne obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 12,13%.

OTKpbITbIE NO3ULUKN B KBapTaJibHbIX
onuunoHax RTS-9.13 no crpaiikaM, M/H.py®6.
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MHAEKCh! aKumMii OTHOCSATCS K TMNY B3BELLUEHHBIX MO KanuTanusaumm hoHA0BLIX MHAEKCOB. B ocHOBe MX (hOpMysbl 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 aKLMIA, BbipaXKeHHbIX B pybnsix Poccuiickoi depepaumm, 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 POCCMIACKOM (POHAOBOM pbiHKE. 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 SHEPreTUYeckon oTpacnu

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 aKUMi KOMMaHWi XMMUYECKON U HEPTEXMMUYECKOW OTpacin

PacueT 3HaueHWi i OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix M B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybneBon UCTopum»
3HQUYEHWU WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix dullek sBASETCS UHANKATOPOM PbiHKA Haubonee NIMKBUAHBIX akUMi POCCUIMCKMX KOMMAHWIM UM 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 - npeactaBnsieT Coboi LIEHOBOW, HEB3BELWIEHHbIM WMHAEKC, PacCUMTbIBAEMbIM Kak cpeaHee apudmeTundeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, cocrosulero u3 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HaYaslbHbIi MOMEHT BPEMEHU OIMHAKOBbI.

MHaekc BTOPOro 3wesnioHa — 3T0 MHAMKATOpP, KOTOPbIN XapakTepusyeT AWHAMUKY LieH aKUM SMUTEHTOB, CO CPEAHUM U HayasbHbIM
YypOBHEM KanuTanu3auuu. B coctaB uHAekca BxofsT 50 akuuii, cneaylowmx B peiiTuHre mno 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 aKkUuMA LUMPOKOro pbiHKA - WHAMKATOp, BkIoYaowmii TOM 100 ueHHbIX 6yMar, oTOBpaHHbIX Ha OCHOBAaHUM KpUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHust 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MoCKoBCKOM Bupxxu. TOM-50 KOp3uHbI MHAEKCA LMPOKOMO pblHKa COCTABNSIOT 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 KOMIMAHUIA 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 KanuTanu3auuMu U BeaylmX CBOK AesTeNbHOCTb MPEeMMYLIECTBEHHO B TOM WM
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cvbupb.

PoCCMICKMIA MHAEKC BONMATWIbLHOCTU — WHAMKATOP CPOYHOMO PbIHKA, KOTOPbIM PAacCUMTHLIBAETCS Ha OCHOBE BONATW/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 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» u «gross price». Ana 6a3 pacyeTa O6MMraUMOHHbIX WMHIAEKCOB OCYLLECTBSIETCA TakKXKe pacyeT rokasarenei
Apaumn 1 AOXOAHOCTU K MOraleHuto.

UHamkaTopbl ctaBok PEMO - pacyeTHble MOKasaTeNu, OTpaXalolme KOHBIOHKTYPY POCCMICKOro 6upxesoro pbiHka PEMO. Pacuer
nHankaTopoB ctaBku PEMO ocywectBnseTca pasgenbHo ans poiHka PEMO ¢ akumsimm u pbiHka PEMO c¢ obnuraumsmu. B pacyer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTFOYEHHBLIMU B JTOMG6apAHbIN cnncok baHka Poccumn. B 3aBMCMMOCTY OT CPOKOB MCMONHEHMS caenok PEMO, ncnonb3yeMmbix Afisl pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

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

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (no6. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMEH M BbinywweH OTKPbITbIM aKLMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). Ecim HeT kakon-nnéo
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMEHTE. [laHHas nHbopMauus NPesocTaBsSeTcs Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT M He AO/MKEH PacCMaTpMBATLCSA B KAYECTBE MPEASOXEHUS MW Xe NPUrialleHnst Ans NPoAaXu UM yu4acTus B NMOAMMUCKE, UIN Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK e (akT ero pacnpocTpaHeHUsl He SBNSIIOTCS
OCHOBaHMEM W Ha HUX Henb3si NnoslaraTbCsl B CBA3M C KaKMM-NMB0 NpeanoXeHneM, JOroBopoM, 0653aTeNlbCTBOM UMM e MHBECTULMOHHBIM pelleHneM, CBS3aHHbIMU C HUM, paBHO
KaK 1 OH He SIBNSIETC PEeKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiiach NpeaMETOM He3aBWUCUMMOI MpOBEpKU. B HEM Takke He COAepXWTCS Kakux-nMbo 3aBepeHuit UM rapaHTui,
chopMyIMpoBaHHbIX MW NOAPa3yMeBaEMbIX U HUKTO He [O/HKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHWu mnm kakmx-nnbo ee AoYEPHUX 06LECTB MK addUNMPOBaHHBIX AL UM UX AMPEKTOPOB, COTPYAHUKOB UM PabOTHWUKOB, KOHCYNbTAHTOB MMM UX NPEACTaBUTENEN He
NPpUHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3y/bTaTe XanaTHOCTU WM Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOMN C
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MM MHbIM 06pa30oM BO3HMKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOUEHHBIE B HACTOSLLUMIA AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALMMUCS K HalweMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpATErMu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMpPeAeneHHOCTU U WHble (HaKTopbI,
KOTOpble MOTyT CTaTb MPUYMHOI TOTO, YTO HALUM HbIHELIHWE MOKa3aTesnu, JOCTVXKEHUS], CBEPLUEHUSI MU Xe NPOU3BOACTBEHHbIE MOKasaTenu, 6yayT CylleCTBEHHO OT/INYaThCs OT
TeX, KOTopble CChOPMyIMPOBaHbl UM NOAPa3yMEBAOTCA MOA 3TUMM NMPOrHO3HLIMU 3asBNIEHNSIMU. [JaHHbIE MPOTrHO3HbIE 3a8B/IEHUS OCHOBaHbI HA MHOTOYMCIIEHHBIX MPE3YMMNLMAX
OTHOCUTENBHO Hallel HbIHELWHEN W Byayulen BU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOKD AEATENbHOCTb B ByAylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMUSATb Ha HaLM HbIHEWHMWE NOKA3aTENM, AOCTUXKEHUS], CBEPLLEHWS UM XKE NPON3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TEX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNsAeMbIX KoMnaHweii n ee Ao4YepHuUMn 06LLleCl'BaMM;

+  BOMATWILHOCTb (@) POCCMIACKON 3KOHOMMKM U pbiHKA LieHHbIX 6yMar U (b) CEKTOpPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHus U ee aoyepHue obuiectsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  U3MeHeHus B (a) OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HA/OrOBOM peryniupoBaHuu 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCAWMXCS K (DMHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

*  POCTOM YPOBHSI KOHKYPEHLMM CO CTOPOHbI HOBBIX UrPOKOB Ha pbiHKe Poccuu;

*  CMNOCOBHOCTb ycreBaTh 3a BbICTPbIMU U3MEHEHWSIMU B HAyYHO-TEXHUYECKOW Cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh pacluMpeHHble GYHKLUMOHAMbHbIE BO3MOXHOCTH,
KOTOpble MOMysipHbl CPEAN KIIMEHTOB KOMMaHWM 1 ee foHepHUX 06LLEeCTB;

*  CNOCOBHOCTb COXPaHSATb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHUs! HOBbIX KOHKYPEHTHBIX MPOAYKTOB U YC/yr, PaBHO KaK M MOAAEPXKKa KOHKYPEHTOCNOCOBHOCTY;

*  CNocoBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB Ha OTEYECTBEHHbIN PbIHOK M B 3apYBEXHBIX IOPUCAMKLMSIX;

*  CNOCOBHOCTb YBENMUMBATH NPEeASIOKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCAUKLIMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6GHOBNEHWIO UK NMEPECMOTPY MPOrHO3HBIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMﬂaHMVI, WUNn nNepemMeH B YCJ/I0BUAX UK obcroaTenbCcTBax, Ha KOTOpPbIX OCHOBaHbl 3TWU MPOrHO3HbIE
3adaBneHus.



