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U3mMmeHeHuMe 3a nepuop, %

B aBrycte 2013r. pOCCMWACKMI PbIHOK aKLuiA
NPOAEMOHCTPUPOBAN OTpULATENBHYIO AMHAaMUKY Mo
mHaekcam  MockoBcko  bupxu.  UHaekc MMBB
noHusmncs Ha 0,81% po 1 364,65 nyHkros (1 375,79
nyHkToB Ha 31 wmionsa 2013r.), ponnaposblii NHAaekc

NHpexc MMBB 136465  -0,81% 1,07%  -409%  PTC yman Ha 1,71% po 1 290,96 nyHkTOB

WHaekc PTC 1 290,96 -1,71% -3,04%  -7,11% (1 313,38 nyHkTOB Ha 31 miona 2013r.).

WHaekc rony6bix 9208,07  -0,93% 0,65%  -5,25% Kypc nonnapa CLUA no oTHoweHuo K py6nio 3a

huwek npoLueaLwmnii Mecal Bbipoc Ha 0,88%.

MHpaekc BTOporo

SWIeNnoHa . 3011,90 1,09% -0,50% -10,88% Ha ¢hoHOOBOM pbiHKe HabnoAanock MOHKEHWE

VIHIEKC LUMDOKOIO BONATWIbHOCTM: POCCWMICKMIA MHAEKC BOMATWUILHOCTU

prﬂKa P 966.23 -0.82% 1.03% -4.59% noHusmnca Ha 9,25% po 22,95 nyHkra (25,29 nyHkTa
! d 4 4 Ha 31 wonsa 2013r.).

OtpacsiieBbie HHAEKCHI (Py6. 3Ha4YeHNs) )

HedbTb 1 ras 324869  1,84%  1033%  6,07% B Mpoweaem ~Mecaue HacTb Kouesbix
: d ) 4 . d . CEKTOPOB  3KOHOMMUKMY, NpeacTaBleHHbIX  Ha

DneKTpo3HepreTnka 1141,91 -4,92% -5,19% -33,12% POCCHICKOM oHA0BOM PbIHKE, roKasanu

MoTpebuTensckuii 5 678.37 135% 0.11%  16.60% oTpuUaTENbHYI0 AMHAaMUKY. JIMAepoM najeHus crana

ceKTop ¢ ! ¢ d 3NEKTPOIHEPTETMKA: MOHWKEHNE MO OTPac/eBoMy

TenekoMMyHVKaLmu 2 158,78 0,07% 7,89%  1,00%  VWHAeKCy coctasuno 4,92%. Takxke CylecTseHHoe

A £a0 0 1 a10 CHUXXEHWE MPOAEMOHCTPUPOBANU NOTPEBUTENBCKUIA 1

MavimHocTpoenme 178314 0,64% 5%  -1,41% (WHAHCOBLI CeKTOpbl — MHAeKC noTpebuUTensekoro

®uHaHCbI 4 450,57 -1,23% 2,23%  -8,10%  cexktopa ynan Ha 1,35%, a WHAEKC dUHAHCOB

XuMUs 1 HedTexmmMms 6 019,98 1,32%  -19,89% -23,75%  notepan B Bece 1,23%. Hanbonbwmii poct 6Gbin

MeTannbl 1 fobblva 2 102,15 1,69% -1,36% -23,09% OTMEUEH B HE(TErasoBoM CeKTOpe — VHAEKC HedTH U

TemaTnyeckmne MHAEKCHI

MMBB-10 2 974,70 -1,20% -1,33%
MNHaekc BONaTUIbHOCTM 22,95 -9,25% -8,93%
n:ﬂg';gml"% 42400  -601%  2,66%
MHgekc PTC Cnbupb 453,31 -0,79% -1,68%

Kypc gonanapa (Lib PP,

UsD / RUB 33,18 0,88% 5,03%
KNTHOUEBbBIE CEKTOPbI
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MHHOBauun

rasa nosbicuscsa Ha 1,84%.

MHoekc ronybbix dwuwek ynan Ha 0,93% po

-9,41% 9 208,07 nyHkTOB (9 294,64 nyHkTOB Ha 31 wions

-27,17% 2013r.).

-32.57% MHaekc BToporo 3wenoHa Bbipoc Ha 1,09% po
! 3 011,90 nyHkToB (2 979,30 nyHkTOB Ha 31 wmons

-28.90% 2013r.). WHaekc wwnpoKoro pbiHKa MOTepsa B Bece

0,82% wn coctaBun 966,23 nyHkToB (974,20 nyHKTOB

Ha 31 wions 2013r.).
2,74%
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MOCKOBCKAS ®OHAOBbLIE UHAEKCbI
ABryct 2013r.

OcHoBHblIe MHAeKcbl MockoBckow bupykmn — MMBB n PTC

Unpekc MMBB WUHpekc PTC o o o
1430 - 1360 B asrycte 2013r. pOCCMMCKMA  PbIHOK  aKLMW
1 420 4 350 MPOAEMOHCTPUPOBAN  OTPULATENbHYIO  AMHAaMMKY MO
nHgekcam MockoBckon Bupxun. UHaexkc MMBB noHusunca
1410 - r 1340 Ha 0,81% po 1 364,65 nyHkToB (1 375,79 nyHkTOB Ha 31
1 400 - 1330 wionst 2013r.), ponnapoBbiit MHaekc PTC ynan Ha 1,71% fo
1390 1320 1 290,96 nyHkToB (1 313,38 nyHKTOB Ha 31 Miona 2013r.).
1 380 - 1310 Mo cocrtosHMO Ha KkoHey Mecsiua WHaoekc MMBB
1370 - - 1300 Haxoamnca Ha 4,09% Hwxe 3akpbiTusl rog Hasag (1 422,91
1 360 - L 1290 nyHKTOB Ha 31 aBrycra 2012r.), UHaekc PTC 6bin Ha 7,11%

HWKe aHanorMyHoro nokasaTtens roa Hasag (1 442,60
nyHKTOB Ha 31 asrycra 2012r.).

MoHmxeHne WHaekca PTC B npowegweMm Mecsiue
COMPOBOXAAsI0Ch MOHMKEHWMEM BONATUILHOCTU: Poccuinckuii
MHAEKC BONaTUIbHOCTM RTSVX noHmnsmncs Ha 9,25%.

O6beM TOpProB UeHHbIMM 6yMaramu, BK/IOYEHHBIMWU B
6a3y pacyeTa WMHAEKCOB MOCKOBCKOM Bupxu, cocTaBun
482,34 mnpa. py6., a KanuTanusauus akuuii, BXOASLWMX B
COCTaB WHAEKCOB, Ha KOHeL Mecsua coctasuna 19 001,59
mnpa. pyb6.

Mo utoram Mecaua 33 akumu, Bxoaswme B basy pacueta
MHoekca MMBB, oka3ann Ha Hero oTpuuaTenbHoe
Bo3genctene (-2,64%), 17 UeHHbIX 6ymMar nOBAUSNM
AvHaMuKy nonoxutensHo (+1,83%).

Haunbonblumii Bknag B nageHne WHaekca MMBB no
uToram MecsiLa BHeCu UeHHble 6ymaru dumHaHcos (-1,13%)
n notpebutenockoro cektopa (-0,49%).

30 Haubonbluee HeratuBHoe BAusHME Ha WHaekc MMBB

20 OKa3ano MOHWXXEHME LeH Ha Ob6blkHOBeHHble akuumM OAO

«C6epbaHk Poccumn» (-0,97%), OAO «MarHut>» (-0,46%) n

10 OAO «Poctenekom» (-0,21%). Hauborbluee no3uTMBHOE

0 BNuAHMe Ha WHaekc MMBB oka3ano noBbllleHWE LeH Ha

GO 0O 00 00 00 GO GO 0O 0O 0O 0O GO O 0O 00 0O O GO O 0O 0O 0O 06blkHOBeHHbIe akuum OAO «lasnpom» (+0,40%) u OAO
NN drSaNMTNOG NG SR g gD «Ypankanuit> (+0,31%).

CeeoLCoH AT AT AN ANANNANANANM Hanbonbluee HeraTvBHOoe BAWsSHUE Ha WHaekc PTC

¥ 110 akuynsam, BxosymM B 6azy pacyera MHaexca MMBb n PTC 0Ka3ano MOHWXKeHWe LieH Ha ObblkHOBEeHHble akuun OAO

«CbepbaHk Poccumn» (-1,08%), OAO «MarHut» (-0,51%) n

BansAHKe Ha uHAeKCH!, Y% . . OAO  «JIYKOWJI» (-0,32%). Haubonbluee MO3UTUBHOE

BusSHME Ha WHaekc PTC okasano MoOBbillEHME LeH Ha
06bIkHOBEHHble akumn OAO «Ypankanuir» (+0,28%) n OAO
«lasnpom» (+0,25%).

Ha HedTerasoBbii cekTop  npuxoautcs  52,02%

GAZP ' . .

B lHpekc MMBB
B /lHpekc PTC

URKA

GMKN . . . CyMMapHoM  KanuTanusaumm WHgekca MMBB.  Cpeawn
X : : OCTasbHbLIX OTpac/nei BblAenaTcs GuHaHCH (BEC B MHAEKCE
HYDR ' ! ! 19,30%) u TenekoMMyHuKauuu (7,17%).
' ' ' BnuaHHMEe U BeC CeKTOPOB B
TRNFP . . . Bnunsatne,% WHaekce MMBEP @ Bec
' ' : 1,5%
SBERP : X X 52,02%
: ' ' 1,0%
VTBR ' . . —
. . . 0,5% A1 o
LKOH : ' ' 0,62% O 747%
' . . 0,0% e .—.—
RTKM : : : ® 6.89%
' ' ' -0,5% 2,76% Q !
MGNT ' ' ' 0
; Z : 1,0% 6,72% .
' ' ' 19,30%
SBER : : : 1,5%
' j ) 5 Y g = s
-1,2% -1,0% -0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4% 0,6% g 5F 88 535 24 3= =3
e g2 6 225 8§82 7 33 Ean
T g 3 585 58 5% & U
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Bnnanne UTorosoe
Ha MHﬂeKC U3MeHeHu| BamsiHue, %

VIHneKc lvl-1-0 +1,83% -2,64% -0,81%

Nupexc PTC +1,42% -3,13% 0 -1,71%




MOCKOBCKAS ®OHAOBbLIE UHAEKCbI
ABryct 2013r.

NHpexc rosybeix ¢priex
* n (<]
061:eM Topros*, mnpa. py6. HAEeKC rony6bix dJMI.I.é%Ié B asrycre WHaeke rony6bix buek
9575  NpoAeMOHCTpMpOBan OTpULATENbHYIO ANHAMUKY.
9350
9125 MHaekc rony6bix duwek nouusuncs Ha 0,93% pno
8900 9 208,07 nyHkTOB (9 294,64 NyHKTOB Ha 31 wons 2013r.).
Mo cocTosHMIO Ha KOHel Mecsua MHaekc ronybeix duiiek
6bin Ha 5,25% HWMXKe CBOEro 3akpbiTusl ro4 Hasag
(9 718,29 nyHkToB Ha 31 aBrycrta 2012 r.).
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* 110 akymsam u3 cocrasa VMIHAeKca rosiybbix @uiek

Mo wtoram Mecaua 10 w3 17 wuUeHHbIX 6yMar,

BXxogsawmx B bBasy pacyeta WHAekca ronybbix duLiek,

BrnsiHne akumii Ha Haekc rony6bix pmwek, % OKasann Ha ero AWMHaMWKy OTpULATENbHOE BO3AENCTBME
: : : : : (-2,54%), 7 akumin noBnmsinu nonoxuTensHo (+1,61%).

GAZP
URKA . .
. . Hambonblee HeraTMBHOE B/MSIHUE Ha AMHAMMKY
ROSN . NHpoekca ronybbix (uULIEK OKa3anu OBbIKHOBEHHbIE aKLK
MTSS . : OAO «CbepbaHk Poccum»  (-1,10%) n OAO «MarHuT»
SNGSP : (-0,52%).
NVTK | :
: . Hanbonee no3unT1BHO Ha AnHaMuke MHaekca rony6bbix
TATN ; : UIIEK OTPa3NNCA POCT LEH OBbIKHOBEHHBIX akumii OAO
SNGS . . «[@asnpom» BnnsiHME KoTopbix coctasuno +0,46% n OAO
GMKN - ' «Ypankanuii» (+0,35%).
HYDR . : .
TRNFP | . Ha HedTerasosbin cektop npuxoautca 57,27%
' . CYMMapHOM KanuTanu3auuMm WHAEKCa ronybbix uLek.
SBERP , . Cpean ocCTanbHbIX OTpacnein BblAensATCs (HUHAHCOBbIN
VTBR . cektop (Bec B umHaekce 19,33%) M TenekoMMyHuKauun
LKOH ! : (7,84%).
RTKM - 5
MGNT | :
SBER - :

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

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

Konunuyecreo 6ymar

Bec B
BecB
UHpekce
HanmeHoBaHue FONV6BIX NHpekce
Y MMBB

+1, 61% -2, 54% o -0, 93%
BAMSIHUE N BEC CEKTOPOB B GAZP lasnpom, ao . 18,43% 16,19%

Brunsiune, % Wnaekce ronybbix pmwek @ Bec GMKN MK Hopunbckui 3.94% 3 46%
1.9% HWKEb, a0 ! !

' . HYDR Pyclmapo, ao 1,09% 0,96%
0,9% 7 270 LKOH NYKOWAN, ao 16,23%  14,25%
0,6% ' MGNT MarHuT, ao 6,60% 5,80%
0,3% @ 7,84% MTSS MTC, ao 546%  4,79%
0.0% 3,92% . NVTK HOBAT3K, ao 5,55% 4,87%

r 0 1

6.60% ROSN PocHedTb, ao 5,86% 5,15%

-0,3% 1,09% 3,94%
RTKM Poctenekom, ao 2,38% 2,09%
-0,6% SBER C6epbaHk Poccuu, ao 14,04%  12,33%
-0,9% SBERP C6epbaHk Poccum, an 1,08% 0,94%
1,2% 19,33% SNGS CypryTHedTeras, ao 4,05% 3,56%
5o . SNGSP  CypryTHedTeras, an 2,20% 1,93%

' TaTHedTb 0 0

1,8% . § . . E TATN M.B. L LLIaWHHaE, a0 2,72% 2,39%
8 E g8 g 0 oS3 % gs < § \ TRNFP AK TpaHcHedTb, an 2,23% 1,96%
55 $s f£& ez g3 3% Bp URKA Ypankanuit, ao 3,92% 3,44%
a6 =B &% 222 £3% @8 Is VTBR Batk BTB, a0 421%  3,70%

(Beeo | | 100,00% | 87,81%



i POHAOBbIE MHAEKChHI
ABryct 2013r.

HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

UHaekc BTOporo swesioHa WHpeKc WnMpoKoro pbiHKa
B aBrycte WHAaekc BTOPOro 3wefioOHa BbIpOC Ha

. 1010 1,09% pno 3 011,90 nyHkToB (2 979,30 NyHKTOB Ha 31

38 nons 2013r.). MHAEKC WMPOKOro pbiHKa NOoTepsii B
3095 + - 1002 pgece 0,82% u coctaBun 966,23 nyHkToB (974,20
3 075 4 L 994 NyHKTOB Ha 31 nong 2013r.).
3 055 - L 986 Mo cocTosiHMIO Ha KoHeL Mecaua VIHaeKc BTOporo
awenoHa 6bin Ha 10,88% Hwxe CBOEro 3aKpbITUS rog
3035 4 [ 978 Hasag (3 379,57 myHkToB Ha 31 asrycra 2012r.).
3015 L 970 MNHAeKC WnMpoKoro pbiHKa 6bin Ha 4,59% Huxe cBoero
5 995 | o6 3aKkpblTs rog Hasag (1 012,67 nyHktoB Ha 31

aBrycra 2012r.).

Mo wtoram mecsaua 21 m3 50 ueHHbIX 6yMar,
BXoAsMXx B bBasy pacyeta WHAekca BTOpOro
3lIeNIoHa, OKasasia Ha ero AMHaMMKy MOoJIOXMTENbHOE
Bosgencteue (+4,92%), 28 aKkuui  MOBAUANM
oTpuuatensHo (-3,83%). LleHa 1 ueHHoM 6ymarn He
M3MeHMunach.

061bem Topros (ocH)*, mnpa.py6.

Hanbonee no3auTMBHO Ha aAMHaMuke WHaekca
BTOPOro 3LenoHa oTpasuics pocT LeH
0ObIKHOBEHHbIX akumii OAO «KAMA3» (+0,92%) u

E8538853555355885558888888¢85%8 OAO «BEPODAPM» (+0,67%).
S ANNDONODOOTANMTETWNMOIOTO-ANMUWOLINOWO O
OO0 000000 " H Y- AANANANANANANNM
¥ 110 SKLMAM 13 COCTABA VHAEKCA LUMPOKOFO PblHA Hanbonee HeratMBHOE BAMSIHME HA AWMHAMUKY

MHOeKca WMPOKOro pbiHKA OKasann OBbIKHOBEHHbIE
BnmsiHMe akumii Ha lHaeKc BToporo swenoHa, % akumm OAO «CbepbaHk Poccum» (-0,97%) n OAO

' «Marnut» (-0,46%).
KMAZ

VRPH : Havnbonbwuin Bknaa B pocT WMHpaekca BTOpOro
' 3WenoHa Mo UToram Mecsila BHECIN LieHHble bymaru
TGKA '
X mMawmHocTpoernss (+0,78%) w noTtpebutensckoro
TRCN : cekTopa (+0,63%).
KOGK .
GAZA . Ha anekTpoaHepretuky npuxoautcs 35,99%
. CyMMapHoM  KanuTanusaumm  WMHpgekca  BTOpOro
IRGZ .

awenoHa. Cpean ocCTaNbHLIX OTpacieil BblAensioTCs
noTpebutenbckuin cektop (Bec B MHaekce 19,08%) u
MawmHocTpoeHue (11,72%).

-0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 04% 0,6% 0,8% 1,0%

BausaHue akumii Ha UHAEKC WMpOoKOro pbiHka, %

. . Bnnsinne n Bec cextopoB B Bec
: B
GAZP ' nuanne "HAEKCE BTOpOro awuesioHa @
URKA ' 1,5%
: 9,67% 11,72%
VTBR : 9 ' '
. 1,0% 8 46% O . 19,08%
LKOH : 0.5% 4,26% O
RTKM ' ! 0,980, 3116% ® .
: 00% &g @
MGNT : ' ]
SBER ; 5% | LBL% 4*%“ 35,99%
-1,0% -0,8% -0,6% -0,4% -02% 0,0% 0,2% 0,4% 0,6% -1,0%
-1,5%
g s = g = )
H3meHeHne yeHsl 3a UTorosoe S .3 8 3 3 2o 2 g -
Mecnu Bnusiine, % s £8 [ 25 s8¢ 88 2 854535 8%
: £ 89 5§52 5832 2 g 0AgEL
MHAEKC BTOpPOro 3liesioHa o - o o e €2 E® I EQ @© 23a 8@
A P +4,92% 3,83% +1,09% g I8 E%% E-é- fa g EEEES 51
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MOCKOBCKA#A
BUPXA

Honzoeol pbIHOK

U3meHeHMe 3a nepuoa

3HauyeHue
30.08.2013

KBapTan

HHAeKcol rocyaapcTBeHHbIX 06/IMraymi

RGBI 133,00 -1,12% -2,31% 0,76%
RGBI-tr 316,37 -0,52% -0,47% 8,21%
[oxoaHocTb 7,35% 19 6.n. 356.n. -16 6.n.
HHaeKcs! KopriopaTnBHbIX o6/IMraymsi
MICEXCBICP 93,34 -0,03% -0,16% 1,34%
MICEXCBITR 237,67 0,64% 1,86% 9,62%
[JloxoaHocTb 7,83% -12 6.n. -12 6.n. -85 6.n.
MICEXMBICP 97,15 -0,26% -0,58% 1,09%
MICEXMBITR 175,15 0,45% 1,23% 8,88%
[loxoaHOCTb 7,81% 10 6.n. 15 6.n. -56 6.n.
KoHcepBaTUBHbIi 1 584,66 0,52% 1,71% 7,90%
C6anaHCMpOBaHHbI 1 371,08 0,13% 0,58% 4,34%
ArpeccuBHbIN 1167,93 -0,38% -0,24% 0,77%
OBepHanT 6,19% 8 6.n. -5 6.n. 118 6.n.
1 Hepens 7,19% 103 6.m. 224 6.n. 279 6.n.
2 Hepenv 6,85% 56.n. 143 6.n. 377 6.n.
OBepHanT 6,11% -7 6.n. -8 6.n. 74 6.n.
1 Hepens 6,80% 76 6.n. 20 6.n. 124 6.n.
2 Hepenu 6,99% 31 6.n. 156.n. 92 6.n.
ﬂuHaM WKa UHAEKCOB COBOKYMNHbLIX LieH
101,0% - 12 000
100,5% - 10 000
100,0%
- 8000
99,5%
- 6000
99,0%
- 4 000
98,5% -
98,0% - 2000

97,5%
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3a npouweawmin Mecsiy, MHaeKC rocyaapCTBEHHbIX
obnuraumin  Poccum  RGBITR  (COBOKYMHbIA — Aoxoa)
cHm3uncs Ha 0,52% po 316,37 nyHkToB (318,01 Ha 31
monss 2013 r.). lpu 3TOM CpeaHEB3BELLEHHAs!
[OXOAHOCTb 06/Mraumii, Bxoaswmx B 6a3y pacyeTta
MHAOEKCa, Bblpocna Ha 19 6a3MCHbIX MYHKTOB MU
coctasuna 7,35%.

WHpekc MYHULMNANbHbIX obnuraumi
MICEXMBITR (COBOKYMHbIM noxon) nokasan
NONMOXMUTENbHYIO AMHaMUMKy U coctasun 175,15

NyHKTOB, pocT Ha 0,45% (174,37 Ha 31 wonga 2013
r..

B cekTope KOprnopaTuBHbIX O6/Mraumnii MHAEKC,
paccuUMTaHHbLIN MO MEeTOAMKE COBOKYMHOrO A0X0Aa,
MICEXCBITR Bblpoc Ha 0,64% w coctaBun 237,67
nyHKTOB. CpeAHeB3BelleHHas AO0XOAHOCTb CHU3WUNachb
Ha 12 6a3nCHbIX NYHKTOB U cocTasuna 7,83%.

KoHcepBaTuBHasi CTpaTerns BIIOXEHWUS CPeACTB
Mo MHAEKCY MEHCUOHHBIX HakomnieHni obecneymna 6bl
poct Ha ypoBHe 0,52% 3a Mecsu, arpeccuBHast
cTpaTerns — cHwkeHue Ha 0,38%.

CraBka PEMO oBepHalT no obnuraumsm 3a
npoLeawmnin Mecsil, usMeHunacs ¢ 6,18% po 6,11%
(cHmxeHne Ha 7 6asucHbix nyHkToB). CraBka PEMNO
OBEpPHaNUT MO akumMsM Bbipocia Ha 8 6asucHbIX
NYHKTOB U cocTasuna 6,19%.

[oxoAHoCTb K NoralweH1io o6nurauMii, BKIYEHHDIX B
WHAEKCHI
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B aBrycte ob6bveM TOproB  MpOM3BOAHBIMU
MHCTPYMEHTaMM Ha WHAEKCbl Ha MoCkoBCKOM 6upxe
coctaBun 2 004,98 mnpa. pyébnen wnm 22,96 MH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB MO 3TOMY KOHTPAKTY B NPOLLIOM Mecsle
coctaBun 1 729,52 wmnpa. pyébnen wnm 19,89 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mmecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsn B Bece 1,71%, npu 3TOM CeHTA6pbCkue w
nekabpbckune dbtoyepchl nogeweseny Ha 2,18% u Ha
1,86% COOTBETCTBEHHO.

CyMMapHbIi ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
nosbicuncs Ha 11,63%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB coctaeun B npowegweM Mecaue 21,74
mMnpa. pyébnei wnm 156,44 ThiC. KOHTpakToB. 3a
npoweawmnin Mecsl 6bis10 0TMEYEHO yBennYeHne obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
NHaekc MMBB — Ha 3,68%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
CoCTaBwn B npoLwoM Mecsiue 251,70 mnpa. pyénei unm
2,90 MAH. KOHTpakToB. O6bEM OTKPbITHIX MO3ULMA MO
COCTOSIHMIO Ha KOHel Mecsua coctasun 128,55 mnpa.
pybneit unun 1,48 MAH. KOHTpakToB. MpuW 3TOM Ha Aonto
ONUMOHOB  NyT  npuxoauMnocb 55,77%  OTKpLITOroO
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKPbLITbIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
cTpaiike 135 000, MakcMMyM MO OMUMOHaAM NyT 6bin
OTMeYeH Ha cTpaiike 125 000.

3a npoweawuin Mecal  yBenndeHue obbeMa
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
MHaekc PTC coctaeuno 10,66%.

OTKpbITblE NO3ULMYN B KBapTaJibHbIX
onuuoHax RTS-9.13 no crpaiikaM, MNH.py6.
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NHpekcbl MockoBcko Bupiku — koueBble MHANKATOPbl OPraHU30BaHHOMO PbiHKA LIEHHbIX ByMar M npou3BOAHbLIX MHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCS K TWMY B3BELIEHHBIX MO KanuTanu3aumm OoHAOBbLIX MHAEKCOB. B ocHoBe mx (opMysbl pacyeTa
NEXWUT OTHOLUEHNE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuid, BKIIOYEHHbIX B CMMCOK MHAEKCA, K aHanorMyHoMy nokasaTenio Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUMA KPYNHEAWMX WM AWHAMWMYHO Pa3BUBAIOLIMXCS POCCUACKMX 3MUTEHTOB. PacyeT WHaekca MMBB
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 0TPAXaloOT U3MEHEHMS LiEH aKLM, SMUTEHTbI KOTOPbIX OTHOCSTCS K COOTBETCTBYHOLLEMY CEKTOPY SKOHOMUKM,
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 koMnaHuii HedTerasoBon 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 MaLLMHOCTPOUTENbHOW OTpaciu

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

MICEX CGS (RTScr) — MHAEKC aKLMi KOMMaHuiA NoTpebUTeNbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKUMi1 KOMMAaHWA XMMUYECKON U HEPTEXMMUYECKOW 0Tpacu
PacueT 3HauyeHWin OoTpac/ieBblX MHAEKCOB MPOM3BOAUTCS B pybnsix u B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybneBor UCTOpUM»
3HAYeHWUN MHAEKCOB MCMONb3YETCS <«UCTOPUS» 3HAYEHMA OTpacneBbiX WHAEKCOB MMBB, a «BaslOTHOM WCTOPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHAaekc rony6bbix miiek 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
poccuickoro hoHA0BOrO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LIEH aKLMIA, BbIPAXKEHHbIX B py6siX.

UHpekc MMBB10 — npeacrtaBngeT coboi LIEHOBOM, HEB3BELIEHHbI WHAEKC, PacCUUTLIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi LeH 10 Haubonee NUKBUAHLIX aKUMMK, AOMYLLEHHbIX K ObpalleHuto Ha 6upxe. MHAEKC OTpaXkaeT MpuMpoCT CTOMMOCTM
nopTcens, coctosulero u3 10 akUuii, Beca KOTOpbIX B COCTaBe NopTdens B HayaslbHbIi MOMEHT BPEMEHU OJIMHAKOBHI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAWKATOP, KOTOPbIN XapaKTepusyeT AMHAMWKY LIeH aKLUUA SMUTEHTOB, CO CPEAHUM U HaYasibHbIM
YPOBHEM KanuTanusauun. B coctaB uHaekca BxoasT 50 akuuid, cneaylowmx 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
py6nsix Poccuiickoii ®epepaumu u B gonnapax CLUA.

MHAeKC akuuii LUMPOKOro pblHKA - UMHAMKATOp, BKoYaowmin TOM 100 uLeHHbIX 6yMar, 0TO6paHHbIX Ha OCHOBAHWUW KPUTEPUEB
NUKBUAHOCTKM, KanuTanu3aumMum W JONW aKuui, Haxoasimecss B cBo6oaHOM obpauleHun (free-float) u sBnsieTca ocHoBoi ans
opMupoBaHust 6a3 pacyeTa OCTanbHbIX MHAEKCOB MoCKoBCKOM Bupykn. TOM-50 KOp3uHbI 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 COOTBETCTBYHIOLLErO CEKTOPA, BXOASALIME B COCTaB MHAEKCa aKLMi LMPOKOro pbiHKa.

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

PernoHanbHble MHAEKCbI — MHAEKCHl aKUMIM, KOP3WHbI KOTOPbIX BK/IKOYAIOT LieHHble ByMaru, fAonyLieHHble K TopraM Ha MOCKOBCKOM
Bupxe, oTobpaHHble MO MOKa3aTensM IMKBUAHOCTM U KanuTanu3auumm U BedyLUMX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WM
MHOM beaeparnibHOM OKpyre. Ha cerogHsiluHuiA AeHb AOCTYMNHa MHopMaums no uHaekcy Cnbmpckoro cdeaepanbHOro okpyra — MHaekcy
PTC Cnbupb.

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

O6MrauMoHHble MHAEKCbI - CEMEUCTBO O6JIMraLMOHHBIX MHAEKCOB BKJIHOYAeT WHAEKC KoprnopaTuBHbIX obnuraumi MICEX CBI,
WHAeKkc MyHUMUmMnanbHbix obnuraumnii MICEX MBI n MHaekc rocyaapcTBeHHbIX obnmraumii RGBI, oTpaXaiolme cMTyaumio B pasivyHbIX
CerMeHTax pOCCUICKOrO O6NAMraLuMOHHOrO pbiHKa. OBnMrauMOHHbIE MHAEKCH PacCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeTOAMKaM:
«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, OTpaXalolime KOHBIOHKTYPY pPOCCUICKOro BupxxeBoro pbiHka PEMO. Pacuet
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 caenku ¢ obnurauusimm,
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 (no6. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMAEH W BbinywweH OTKPbITbIM aKLMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). ECim HeT kakon-nnbo
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHMKOM BCEN MH(OPMaLMKM, U3NOXKEHHOW B HaCTOSILLEM OKYMeHTe. [JaHHas MHGOpMaumMs NpeaoCTaBnseTcs No COCTOSHMIO Ha
[aTy HacTosILLEro JOKyMeHTa U MOXeT bbiTb n3MeHeHa 6e3 kakoro-nnbo yBeaomneHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT U He AO/MKEH PAacCMaTPUBATLCS B KAYECTBE NPEASIOXKEHUS UMW XKe NPUrNaLleHns A1 NpoAaXu UK yvacTus B MOANWUCKE, UK Xe,
Kak nobyxxaeHne K NPMoBpETEHNIO MM Xe K MOANUCKE Ha Kakune-nnmbo LieHHble ByMaru, a Takxe 3TOT JOKYMEHT USIM ero YacTb UK xe (akT ero pacrnpoCcTpaHeHUsl He SIBASIOTCS
OCHOBaHMEM W Ha HUX Henb3si NnonaraTbCsl B CBSA3M C KaKMM-NMO0 NpeanoXeHneM, JOroBOpoM, 0653aTeNIbCTBOM WM e MHBECTULIMOHHBIM peLleHUEM, CBS3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIETC peKOMEeHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noXeHHas B AaHHOM [OKyMeHTe MHbOpMauusi He sBnsinacb NpeAMETOM HE3aBUCKMMOWM NMPOBEPKWU. B HEM Takke He COAEPXKMTCS KaKUX-NMBO 3aBEPEHW WM rapaHTwid,
chopMyIMpoBaHHbIX UK NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha OCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHWu mnm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SMLL UK UX AUPEKTOPOB, COTPYAHWKOB UM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NMpeacTaBUTENen He
NpMHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3y/bTaTe XanaTHOCTU WKW Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOMN C
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MU MHBIM 06pa30M BO3HUKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHBIE B HACTOSLLUMIA JOKYMEHT 3asiBNIEHMS, 338 UCKIOYEHWEM 3asiBIEHUI 06 MCTOpPUYECKUX thakTax, BKJoYas,
HO, He OrpaHWuMBasCb, 3aBEHWUSAMM, OTHOCAWMMUCA K HAleMy (UHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTernu, MNjaHaM MeHeMKMEHTa WM LensM no 6yaywmM onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOTrHO3HLIE 3asIB/IEHWS BKIOYAOT B CE6S1 M3BECTHbIE M HEM3BECTHbIE PUCKM, (DAKTOPbI HEOMPEAENEHHOCTU U UHbIE (aKTOoPb,
KOTOpble MOrYT CTaTb MPUYMHOM TOrO, YTO HALUM HbIHELWHWE MOKa3aTeNn, AOCTUXKEHWS, CBEPLUEHUS WM XKE NPOU3BOACTBEHHbIE NoKa3aTenu, By AyT CyWECTBEHHO OT/IMYaTLCS OT
TeX, KOTopble CchOpMyIMPOBaHbl UM NOAPA3yMEBAKOTCA NOA 3TUMKU MPOTHO3HBIMU 3asiBNEHUSAMU. [laHHble NMPOrHO3HbIE 3asiBNIEHUSI OCHOBAHbI HA MHOTOUYMC/IEHHBIX NMPE3yMMLMX
OTHOCUTENBHO Hallel HbIHELWHEN M byaylien GU3HEC-CTpaTErMn U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOK AEATENbHOCTb B ByaylieM. BaxHehwunmu daktopamu,
KOTOpble MOTYT MOBMUATbL Ha HALUWU HblHELWHWE MoKa3aTenu, AOCTUKEHMSs!, CBEPLUIEHUS UM Xe NPOU3BOACTBEHHbIE MOKa3aTesn, KOTopble MOTyT CYLIECTBEHHO OT/IMYaThCs OT TeX,
KOTopble CHOPMYNIMPOBaHBI MM NOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABNEHUAMU SABNAKOTCS, MOMUMO MHbIX (DAKTOPOB, CreayoLme:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNseMbIX KoMnaHwuein n ee AoYEePHUMHU onechaMM;

. BOMATULHOCTL (@) POCCMIACKOM 3KOHOMMKM M pblHKA LEHHbIX 6ymMar u (b) CEKTOPOB C BbICOKMM YpPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMNaHus u ee aodepHue obliectsa
OCYLLIECTBAAIOT CBOIO EATENbHOCTb;

*  V3MeHeHus B () OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE U HANMOroBOM perynupoBaHun u (b) rocyAapCTBEHHbIX MPOrpaMMax, OTHOCALUMXCS K (UHAHCOBLIM
pbIHKaM U pbiHKaM LieHHbIX Bymar;

. POCTOM YPOBHSI KOHKYPEHLIMN CO CTOPOHbI HOBbIX UIPOKOB Ha pblHKe Poccuu;

*  CMNOCOBHOCTb yCreBaTh 3a GbICTPLIMU U3MEHEHWUSIMU B HAy4YHO-TEXHUYECKOW Cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh pacluMpeHHble YHKLUMOHAMbHbIE BO3MOXHOCTH,
KOTOpble MOMy sipHbl CPEAN KIIMEHTOB KOMMaHWM 1 ee J0YEpHUX 06LLECTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIECca BHEAPEHUS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PaBHO Kak M NOAAEpXKa KOHKYPEHTOCMOCOBHOCTY;

*  CNoCcOBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB HA OTEYECTBEHHbIN PbIHOK W B 3apYBEXHBIX IOPUCANKLIMSX;

*  CNOCOGHOCTb YBENMUMBATH NpeasIoKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCANKLMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6HOBNEHWIO UK NEPECMOTPY MPOrHO3HBIX

3asBMIEHWII B HACTOSILLEM OOKYMEHTE B CBA3M C U3MEHEHWUSAMU HaLUUX O)KM,ClaHVIl‘;I, Wnn nepeMeH B yCNnosBuax wUnun 06CTOﬂTel‘|bCTBaX, Ha KOTOPbIX OCHOBaHbl 3TWU MNPOrHO3HbIE
3adaBneHus.



