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KomriosntHeIe HHAEKCHI

®OHAOBbLIE MHAEKCDI

Hepens ¢ 16 no 20 ceHTa6psa 2013r.

[renens] wecsu | wapran] ron

2,50% 7,22% 13,86% -1,50%
4,75% 11,01% 17,66% -3,49%
2,57% 7,75% 14,43% -2,58%

0,79% -1,32%  2,65% -12,07%

2,48% 7,08% 13,73% -2,05%

OTpacsieBbie MHAEKCHI (Py6. 3HAYEHHST)

NHpekc MMBB 1476,73
MHpekc PTC 1 462,92
MHaekc ronybbix 10 016,32
uwek

MHaekc BToporo 3021,26
allenoHa

MHAekc wmpokoro 1 04,40
pblHKa

HedTb 1 ras 3 462,32
DneKTpoaHepreTnka 1145,47
MoTtpebutensbckmm 5 749,14
CeKTop

TenekoMMyHuKauum 2 297,72
MalumHocTpoeHue 1 922,08
®OUHaHCbI 4737,79
Xumns n 7 867,57
HedTeEXMMMNS

MeTannbl 1 gobblya 2 241,44

1,39% 8,52% 17,92% 7,49%
0,60% -4,70%  2,19% -39,14%
0,60% 2,80% 0,87% 20,40%
2,31% 0,55% 19,46% 4,67%
1,82% 2,60% 20,85% 1,83%
2,41% 5,83% 12,65% -3,34%
0,31% 3,97% -13,94% -23,59%
2,85% 6,83% 12,71% -25,71%

TemMaTnyeckmne NMHAEKCHI

3a Hegento ¢ 16 no 20 ceHTsa6ps 2013r. poccuickmi
PbIHOK ~ aKUMi  MPOAEMOHCTPUPOBAN  MOJIOXKUTENbHYIO
AMHAMUKY MO MHAekcaM MockoBckolr Bupxun. MHaekc
MMBB nosbicunca Ha 2,50% po 1 476,73 nNyHKTOB
(1 440,74 nyHkTOB Ha 13 ceHTA6psa 2013r.), AoNNapoBbLIi
NHaekc PTC Bblpoc Ha 4,75% po 1 462,92 nyHKTOB
(1 396,57 nyHkTOB Ha 13 ceHTsb6psa 2013r.).

Kypc ponnapa CLUA no oTHOweHMiO K pybnio 3a
npoweawyo Hegento ynan Ha 3,32%.

Ha d¢oHaoBoM pblHKe Habnoaanocb MNoBbiLEHWe
BONATWIbHOCTU:  POCCMMCKMIA  MHAEKC BONATUIbHOCTM
nosbicusca Ha 5,87% po 23,45 nyHkTta (22,15 nyHKTa Ha
13 ceHTta6bps 2013r.).

Ha npoweawen Hepene 60MbWMHCTBO K/OYEBbIX
CEKTOPOB 3KOHOMWKM, MPEACTaB/IEHHbIX HA POCCUMICKOM
(bOHAOBOM pbIHKE, MOKA3aan MOMOXKUTENbHYIO AVUHAMUKY.
JingepoM pocta cTan  MeTa/lypruyeckuii  CexkTop:
MOBbILLEHWE NO OTPacieBOMy MHAeKCY cocTasunio 2,85%.
Taloke CylleCTBEHHOe yBe/MYeHne npoAEMOHCTpUpOBany
(bHaHCOBLIN N TENEKOMMYHUKALUMOHHBIA  CEKTOPBI
MHaoekc dwuHaHCOB BbIpoc Ha 2,41%, a NHpekc
TEIEKOMMYHUKaumin  npubaBun B Bece  2,31%.
HanMeHbLuMin pocT bl OTMEYEH B XMMUYECKOW CekTope —
NHAaekc xuMmum n HedTexnMmm nosbicuncs Ha 0,31%.

NHpekc MMBB WHHoBauuu nosbicuncs Ha 2,68% Ao
412,14 nyHkTtoB (401,37 nyHkTOoB Ha 13 ceHTs6ps
2013r.).

MHpoexkc MMBB-10 3200,88 2,66% 6,94% 8,71% -7,83%
WHaexc NHoekc ronybbix duwek Bbipoc Ha 2,57% no
BonaTunbHOCTM 23,45 587% 3,85% -28,72% -24,38% 4 016,32 nyHkTOB (9 765,39 NyHKTOB Ha 13 ceHTA6Ps
2013r.).
Virinexc MMBB 412,14 2,68% -7,64%  2,01% -32,64% .
WNHHoBaLK MHOoekc akuuii BTOPOro 3LIESIOHa MOBbLICMCS Ha
MHpexc PTC Crbmupb 469,29 0,94% 3,50%  6,40% -30,76% 0,79% po 3 021,26 nyHkToB (2 997,50 nyHkTOB Ha 13
ceHTa6ps  2013r.). WHAEKC aKuui LIMPOKOro pbiHKA
Kypc gonnapa (Lb P®,
il pa (U ) 3150 -3.32% -4 05% 165%  2.35% npubasmn B Bece 2,48% wun coctasun 1 044,4 nyHKTOB
USD / RUB 127 722670 THEIT0 L TB9T0 49970 (1 019,15 nyHKTOB Ha 13 ceHTabpsa 2013r.).
K/FOYEBBIE CEKTOPbDI KOMMO3UTHBLIE WHAEKCHI
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MeTannbl n pobblua MaumHocTpoeHue —WHaekc ronybbix puLlek = WHpexcBTOpOro 3LlenoHa
XuMus n HedTEXUMUS —— DNeKTpo3HepreTnka VIHAEKC LLUPOKOFO PhiHKa
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MHaekc MMBB NHHOBauumn
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OcHoBHble MHAeKcbl MockoBcko# bupykmn — MMBbB n PTC

Nup ekc MMBB NHp exc PTC
T 1498
1489
1480
1471
1462
1453
1444
1435
1426
USD/RUB
32,5
32,2
31,9
31,6
O6bemTOproe*, mnpa . py6
0
16.09 17.09 18.09 19.09 20.09
*no akymam, exogawmm s 6a3y pacuera MHOEKCOB
Bnmln-me aKuui Ha uHAa eKkcbl, % .
SBER | ' ' i
GAZP | i i i
1 1 1 1
MTSS | i i |
GMKN ! ' ' '
1 1 1 1
LKOH | b
1 1 1 1
ROSN | | |
1 1 1 1
1 1 1 1
SNGS | | | '
1 1 1 1
TATN | : ! !
' ' ' '
AFKS b
' ' ' '
SBERP ! ! ' !
' " HPTC '
HYDR | | i
! ! ®MMBB !
RTKM | . |
1 1 1 1
NVTK | ' ' '
-0,2% 0,0% 0,2% 0,4% 0,6% 0,8% 1,0% 1,2% 1,4%
BnmsHne Ha UTorosoe
Ml'lﬂeI(Cbl 3a Hegenro BAusiHne, %
Vlunekc MMBB +2,65% -0,15% +2,50%
UHpekc PTC +4,76% -0,01% +4,75%

3a Hepento ¢ 16 no 20 ceHTs6ps 2013r. poccuinckuii
PbIHOK aKLMI NPOAEMOHCTPUPOBAN MOSIOXUTENbHYIO AMHAMUKY
no mMHaekcaM MockoBckoi Bupxu. UHaekc MMBB noBbicucs
Ha 2,50% po 1 476,73 nyHkTtoB (1 440,74 nyHkTOB Ha 13
ceHTs6psa 2013r.), gonnaposbiit MHaekc PTC Bbipoc Ha 4,75%
no 1 462,92 nyHktoB (1 396,57 nyHkTOB Ha 13 ceHTS6ps
2013r.).

Mo cocTtosiHMio Ha KoHel Hegenu WHaexkc MMBB 6bin1 Ha
7,22% Bbllle CBOeEro 3akpbiTus Mecsu Hasag (1 377,28
nyHkToB Ha 20 asrycrta 2013r.) n Haxoamnca Ha 1,50% Huxe
aHanorn4Horo nokasartens roa Hasaz (1 499,28 nyHkTos Ha 20
ceHTs6ps 2012r.). MHaekc PTC 6bin Ha 11,01% Boiwe cBOEro
3aKpbITMa Mecsy Hasag (1 317,77 nyHktoB Ha 20 aBrycra
2013r.) wn Haxoguncs Ha 3,49% HMXE aHaNornyHoro
nokasartens roa Hasag (1 515,88 nyHkTtoB Ha 20 ceHTs6ps
2012r.).

MoBbllweHne WHaekca PTC Ha npolueawen Hepene
COMNpOBOXAanochb MOBbIWEHWEM BONMATUIBHOCTU: PoccuiAckuit
nHAekc BonatunbHocTn RTSVX nosbicnncsa Ha 5,87%.

Hanbonbliee no3utueHoe BnusiHue Ha WHpekc MMBB
oKaszano nosbleHWe LUeH Ha ObblKHOBEHHble — akuuu
OAQ «CbepbaHk Poccum»  (+0,92%), OAO «lasnpom»
(+0,61%) n OAO «MTC» (+0,18%).

O6beM TOproB LUEHHbIMM OyMaramu, BKIIOYEHHBIMU B
6a3y pacyeTta MHAeKkcoB MockoBckon Bupxxu, coctaBun 190,69
mMnpa. pyb., a KanuTanu3auus akumi, BXOAAWMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 21 202,80 mnpa. pyb.

Mo wtoram Hepgenn 43 akuuu, BXoAslMe B CTapylo M
HoBylo 6a3y pacueta WHpekca MMBB, okasann Ha ero
AMHaMUKY nonoxuTenbHoe Bo3genctene (+2,66%), 9 LeHHbIX
6ymar nosnusinu otpuuatensHo (-0,16%).

Hanbonblwmii Bknag B poct UHaekca MMBB no utoram
Heaenn BHeCnn LeHHble 6yMarn ¢uHaHcoB (+1,00%) n HedTH
n rasa (+0,94%).

Ha HedTerasosbii cektop npuxoantcs 48,68% cymMapHoOi
KanuTanusaumn UHaekca MMBB. Cpeaun ocTanbHbIX OTpaciei
BblAenaTca  (uHaHcel (BeCc B uMHAekce 21,76%) w

TENEKOMMYHUKaL NN
(8,24%).
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MOCKOBCKAS ®OHAOBbIE MHAEKCDI
Hepens ¢ 16 no 20 ceHTa6psa 2013r.
NHpgekxc ronybeix ¢pnwex
10 201 MHnekeronyGLix duex 3a Hepgeno ¢ 16 no 20 ceHTts6ps 2013r. UHAekc
ig 1(5)1 1 D.ﬁl " ronybbix UILEK NPOAEMOHCTPUPOBA MONOXMUTENBHYIO
MHaMUKY.
10 051 - 122 T ymonly, ATV
10 001 - |j *‘ MHaekc ronybbix duwek nosbicunaca Ha 2,57% po
9951 - 4 D‘? ¢m-‘_¢,...'£|' . 10 016,32 nyHkTOB (9 765,39 NyHKTOB Ha 13 ceHTA6ps
9901 A 'I"{'ﬁ' ' T 2013r.). Mo cocTtosiHMIO Ha KoHey Hegenu WHaekc
9851 -:| rony6bix duiiek 6bi1 Ha 7,75% Bbille CBOEro 3aKpbITUs
9801 - Mecau Hasag (9 295,82 nyHkToB Ha 20 aBrycta 2013r.) u
. Haxoauncs Ha 2,58% Hwxe aHanormyHoro nokasarens
co C0orem Topros*, mnpa. py6. roa Hasag, (10 281,18 nyHkTOB Ha 20 ceHTs6ps 2012r.).

Mo wtoram Hegenn 14 u3 17 ueHHbIX Oymar,
BXOASLMX B CTapyl M HoBylo 6a3y pacyeTta MHaekca
ronybeix  duek, OKasaiM Ha  ero  AMHAMUKY
nonoxutenbHoe Bozgencteue (+2,72%), 3  akuuu
nosnusinu otpuuatensHo (-0,15%).

16.9

*MO aKUMSIM U3 COCTaBa MHAaeKca rosiybbix

BnusHue akuuii Ha UHaekc

rony6bi x puwek, % Hanbonee no3utTMBHO Ha aAMHaMuke WMHAaekca
SBER ronybbix  uwek  OTPasunocb  MOBbLIWEHWE  LiEH
GAZP 06bIKHOBEHHbIX  akumit OAO  «C6epbaHk Poccun»,
MTSS BAUsSIHWE KOTopbiX coctaBuio 1,05%, n OAO «lasnpom»
GMKN (+0,69%).

LKOH
ROSN

Hanbonbluee HeraTMBHOE BANSHUE Ha AOVNHAMUKY
NHaekca FOJ'IY6I:IX CbVILIJeK oKa3anu 0bbIKHOBEHHbIE aKLum

SNGS | OAO «HOBAT3K» (-0,07%) u OAO «Pocrenekom»
TATN | (-0,06%).
SBERP | Ha HedTerasoBbli cektop npuxoautcs 55,67%
HYDR : CyMMapHOM KanuTanusauumM WuHAeKca ronybbix duLlek.
SNGSP | Cpean ocCTasbHbIX OTpacnei BblAENSAOTCA (HUHAHCOBBIN
URKA : cektop (Bec B uHaekce 21,57%) n TenekoMMyHMKaumm
MGNT i (7,35%).
TRNFP |
VTER | Mnnewce | BeCe
RTKM ! HaumeHoBaHue ronn 6uix | MHACKCE
NVTK . y MMBB
-0,1% 0,1% 0,3% 0,5% 0,7% 0,9% 1,1% GAZP lasnpoM, ao 18,12% 15,49%
3a Hegesnro n3MeHeHi| snusnne SBERP C6epbaHk Poccum, an 1,25% 1,08%
LKOH JIYKOW/I, a0 15,83%  13,76%
Mar
+2,72%  -0,15% 0% +2,57% MGNT Martur, ao 6,65% 5,84%
SNGS CypryTHedrTeras, ao 3,96% 3,45%
BnusiHve u BeC CeKTopos B
Brusitive, % MHg exce rony6bix ek @ Bec SNGSP CypryTHedrTeras, an 2,11% 1,80%
1,5% ROSN PocHedTb, a0 5,58% 4,85%
120 NVTK HOBAT2K, ao 5,19% 4,65%
’ MTSS MTC, ao 5,27% 4,52%
0,9% URKA Ypankanui, ao 3,66% 3,37%
21,57% o
55,67% GMKN MK Hopunbckim 383%  3,23%
0,6% HUKeNb, ao
7 35 VTBR BaHk BTB, ao 3,68% 3,21%
0,3% g 12270
* 10,99% TATN ;T;e&baj’amma 0 2,63%  2,24%
O] e !
0,0% 3; RTKM PocTenekoM, ao 2,00% 1,83%
%
03 R TRNFP  AK TpaHcHedbTb, an 2,13% 1,82%
-0,3% '
58 8, 3 - z_ . HYDR Pycluapo, ao 1,01%  0,85%
55 i@ i 88E 8¢ 3% Ly [Bcero | [ 100,00% | 86,33%
o & X E =g cre ez 8 & Is
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HUHaeKchI WnpoKoro ppiHKa M BTOPOIo 3LE/IOHa

MHA eKkc BTOPOro sluesIoHa
3034 1

3024

3014

3004

2994 -

0O6bem Topros*, mapa,.py6.

MHA ekc LWMpoKoro pbiHKa

3a Hepento ¢ 16 no 20 ceHTsibps 2013r. MHaekc

- 1060 akuMin BTOPOro 3wenoHa nosbicuacs Ha 0,79% po

- 1055

- 1050

- 1045

- 1040

- 1035

- 1030

16.09
*M0 aKuMAM 13 cocTaBa Maekca LWMpOoKOoro pbiHKa

17.09 18.09 19.09

BnusHue akuwuii Ha A ekc BTOporo 3wesnoHa, %

3 021,26 nyHkToB (2 997,50 nyHKkTOB Ha 13 ceHTA6ps
2013r.). MHAeKC aKuuidi LMPOKOro pblHKa npubaBun B
Bece 2,48% wn coctasun 1 044,4 nyuktoB (1 019,15
NyHKTOB Ha 13 ceHTa6ps 2013r.).

Mo cocTosHMio Ha KoHew Hefgenu WHAekc BTOpOro
awesnoHa 6bin Ha 1,32% HMKe CBOEro 3aKpbITUS Mecsl
Ha3ag (3 061,65 nyHktoB Ha 20 asrycta 2013r.) wu
Haxoauncs Ha 12,07% HuxXe aHanorMyHoro nokasartens
roa Hasag (3 436,03 nyHkTOB Ha 20 ceHTs6ps 2012r.).

WHpekc wuvpokoro pbiHka 6bin Ha 7,08% Beblwe
CBOEro 3akpbiTus Mecsy, Haszag (975,37 nyHkToB Ha 20
asrycta 2013r.) wu Haxogunca Ha 2,05% Huxe
aHanornyHoro nokasatens rogd Hasaa (1 066,21 nyHKTOB
Ha 20 ceHTa6ps 2012r).

Mo utoram Hegenu 27 uUeHHbIX ByMar, BXOAswWMX B
CTapylo M HoBylwo 6a3y pacyeta WHaekca BTOporo
3lUeNOHa, OKaszanu Ha ero AWHAMWUKY MOMOXUTENbHOe
Bo3geicteue  (+2,50%), 26  akuuii  MOBAUSIU
oTpuuatensHo (-1,71%).

Hanbonbluee  nonoxutenoHoe  BAMSIHME — Ha
OvHaMuky  MHaekca  BTOPOro  3WefioHa  oKasanu
0ObIKHOBEHHbIE  aKLMK OAO  «TpaHcKoHTelHep»
(+0,50%) wun npwuBunervposaHHble akuum OAO «PH
XongnHr» (4+0,44%).

| | Havbonee no3utMBHO Ha AvHaMuke WHAekca
1 1
TRON | LUMPOKOr0 pblHK@ OTpasucs POCT UeH OObIKHOBEHHbIX
TNBPP: ! akumii  OAO «C6epbaHk Poccumn» (+0,91%) n OAO
| | «lasnpom» (+0,61%).
BSPB ! ! Hanmbonbwmii Bknag B pocT WHAekca BTOpOro
! , ! SWenoHa No MTOraM Hedenu BHECAM LeHHble 6ymaru
NKNC | | | TpaHcnopTa (+0,50%) u HedTv U rasa (+0,47%).
MRKC i ! i i Ha snektposHepretuky  npuxoautca  31,25%
! ! ! ! CyMMapHOWN KanuTanusauum MHaekca BTOPOro 3lienoHa.
MRKP | | | | Cpeon OCTasIbHbIX oTpacrnei BbIAENAOTCS
i i i i noTpebuTenbckuii cektop (Bec B uHaekce 15,93%) wu
MRKU ! ! ! XnMmnyeckoe npoussoacTso (10,55%).
-0,3% -02% -0,1% 0,0% 0,1% 02% 0,3% 0,5%
BnusiHue akuwuii Ha UHA eKC LWMPOKOro pbiHKa, % Bn BnusiHne n Bec ceKTopoB B @ Bec
, wiHhe MHpekce BTOPOro 3WeNoHa
SBER | 0,9% 565%
1 o (V]
GAZP | 0,6% > 70 % ‘ 10,53%
| . 2,65% O
MTSS : 0.3% o 851 %
1
| 0,
GMKN ' 0% T dae O l .
! ’ 4 79% 10,55%
! -0,3% ’ 15,93%
LKOH : '
: -0,6%
RTKM 0,9% 31,25%
1
NVTK ! -1,2% Q
-0,1% 0,1% 0,3% 0,5% 0,7% 0,9% 1,1%  -1,5% -
g
g . ° ©
- éﬁéég%o.SEéé
= E© = = T @ OIpg o
BrinsHmne Ha UTorosoe gi g r::gui—;: g E_ g %8 %E EEE g%
MH,quCblaaﬂegemo BAMsiHue, % §§ 5 g g 3 2 g gg S8 20o¢9° rﬁ%
MHAeKC BTOPOro 3LIeJIoHa +2,50% -1,71% +0,79%
WUHAeKc LLIMpoKoro pbiHKa +2,67% -0,19% +2,48%
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Hepens ¢ 16 no 20 ceHTa6psa 2013r.
Nrpexc MMBb-10

WHp ekc MMBB-10 MpwpocT ueH akuwits Una ekce MMBB-10, %
3265 - | |
3250 - [I[]l SBER : :
3235 - TI;' GMKN |
3220 - is ! !
3205 . |£ =y *‘1’# .|,I:I+m . SBERP | .
3190 - Iy | GAZ | |
T 1 1 1 1
3175 - ?éq--?t'ﬂ s B l SNGS ! L !
3160 - ; i i i
FEES | | |
3145 j| | | | |
3130 - ROSN ! : : :
LKOH !
O6vem Topros*, mapa. py6. i i i |
50 URKA ! | | |
40 1 1 1 1
30 VTBR | | | |
20 L 1 1 1 1 J
18 1% 0% 1% 2% 3% 4% 5% 6% 7%
16.09 17.09 18.09 19.09 20.09
*No akumsiM U3 cocrtaBa nHaekca MMBB-10
Nrgexc MMBb UWHHoBaynmn
Nup ekc MMBB lHHOBaLuwm BanAaHMe akuui Ha UHAEKC
415 -+ MMBB UHHoBauuu, %
410 - W armp
405 - o '""'lj_ ISKJ .
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*Mo akumaM U3 coctTaba nHaekca MMBB MHHoBaUmmn -0,6% 0,0% 06% 12% 18% 24% 3,0%
NHpgexc PTC Cubupsp
WHA exc PTC Cn6mpb Bnusine akuwi Ha A ekc PTC Cnbupb, %

484 -

481 - o GMKN
478 - 1
475 - 1l RASP

472 % ":Iim_,_,_ o

469 _]4'--.-4-" _,ﬂl oo Py 2L |
466 - L Tl O | | |
=[] TGKN | d i

463 - F : : :
IRGZ

O6bem Topros*, mnpg, py6. ‘ i i i

5 LNG ! !

‘%1 | | |

g 0GK | | i

0 | 1 1

16.09 17.09 18.09 19.09 20.09
*Mo akumaM u3 coctasa nHaekca PTC Cubupb

-1,0% -0,7% -04% -0,1% 02% 05% 0,8%
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Hepens ¢ 16 no 20 ceHTsabps 2013r.

dosiroBon pbIHOK
3HaueHue M3MeHeHue 3a nepnoa Ha npoweawen Hefene WHpexc
LT -m- rocyaapCTBeHHbIX obnuraumn  Poccum RGBITR
it e KBapran (coBokynHbIM goxoad) Bblpoc Ha 0,73% po 324,83
WL R 72 ) e e e 2 e S nyHKToB (322,49 Ha 13 ceHTsibps 2013 r.). Mpw
RGBI 136,02 0,60% 1,33% 2,66% 2,90%  3TOM CpeaHEeB3BeLLeHHas [AOXOAHOCTb O6Urauui,
RGBI-tr 324,83 0,73% 1,94% 4,51% 10,49% Bxofdwmx B H6a3y pacyeTa MHAEKCA, CHM3UIACb Ha
[JoxoaHocTb 7,02% -10 6.. -18 6.1. -40 6.n. -46 6.n. 10 6a31CHbIX NYHKTOB U coctasuna 7,02%.
HHAeKcs!I KopropaTHBHbIX 06/IMraymi
0, - 0, 0, 0, v
ko WM mec e oomwows
50 o7 7% 1E70 2270 MICEXMBITR  (COBOKYMHbIM  [0OXOA)  MoKasan
[oxoaHocTb 7,81% 36.n. -1 6.n. -39 6.M. -85 6.n. MONOKUTESNbHYIO AMHaMUKy W cocTaBun 176,25
MHAEKCbI MYHHLMNA/IbHBIX 06AMraUni MyHKTOB, pocT Ha 0,20% (175,89 Ha 13 ceHTs6ps
MICEXMBICP 97,43 0,04%  -0,05%  -0,11% 1,12% 2013 r.).
MICEXMBITR 176,25 0,20% 0,53% 1,86% 8,84%
[JoxoaHocTb 7,70% -3 6.n. -5 6.n. -4 6.n. -67 6.n. B 6 o
accy Mf:;‘:gl‘;e r'l‘gpﬂgng:E:"z(ogof”; 3;‘:': ”:fj"ac'
KOHCepBaTBHbIli 1594,01  023%  0,64%  2,32%  822% IF\)III CEXCBLTR stiooe ‘E(‘) o0 cZ;CTaanA238ﬂ5 4
CHanaHCMpOBaHHbI 1 392,43 0,47% 1,24% 3,66% 4,41% MyHKTOB P ! 0 !
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”pOM.?BOﬂHbIe Ha MHAOEKCHI
Unpekc PTC n 6a3uceol hbiouepcoB

RTSI Bazucel

1505 %0 3a Hegento ¢ 16 no 20 ceHTs6ps 2013r. obbem
35 TOProB MPOU3BOAHBIMU MHCTPYMEHTAMU Ha WHAEKCHbI Ha

1490 30 MockoBckoW bupyke coctaBun 584,79 mnpa. pybnei unm
25 6,34 MNH. KOHTPaKTOB.

1475 20 Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
15 poiHke FORTS sBnsetca @otovepc Ha WHpgekc PTC,

1460 10 06beM TOProB MO 3TOMY KOHTPaKTYy Ha NpOLLION Heaene
5 coctaBun 447,84 wmnpa. pyéne unm 4,83  MiH.

1445 0 KOHTPAKTOB.

®bloyepcbl Ha WHaekc PTC Ha npownol Hepene
npenMyLLecTBEHHO Toprosanucb B 63kBopaaummn. MHaekc
PTC 3a Hegmenwo npubasun B Bece 4,75%, npu 3TOM

-10
-15

1430

He09.2013 17.09.2013 18.09.2013 19.09.2013 20092013 AekabpbCkue N MapTOBCKWE (bloYepChbl NOAOPOXaIN Ha
—RTSI —Ba3suc RIZ3 u RTSI, nyHKTOB Basuc RIH4 n RTSI, nyHkTOB 4,43% v Ha 4,97% COOTBETCTBEHHO.
CyMMapHbii  06beM  OTKPbITbIX  MO3MUMIA B
®blouepc Ha UHpekc PTC KOHTpaKTax rmo dbloyepcaM Ha MHaekc PTC 3a Hepeno
150 1 (125 ynan Ha 26,67%.
120 1 - 100 O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM  Ha
MHpoekc MMBB coctaBun Ha npouwegwein Heaene 5,20
%01 & Mnpa. pyéneit unn 34,97 ThiC. KOHTPAKTOB. 3a HeAeo
604-- . . L B N ) 6bl10  OTMEYEHO YyMeHblueHne obbeMa  OTKPbITbIX
nosuuMii B KOHTpakTax no ¢btoyepcy Ha UHaekc MMBB
30 - 1 1 | B I s Ha 48,06%.
0 i 1 1 1 1 1 1B 1 3 11111/ 0 O6vemM TOproB onuuMoHamnm Ha WHpekc PTC
22 2222222222339 cocTaBun Ha npowon Hegene 131,67 mnpa. pybneit nnm
g 3L L8 ad S oMY NS ag 1 468,01 Tbic. KOHTPakTOB. O6bEM OTKPbITHIX MO3MLMINA

coctaBun 150,50 wmnpa. pybne unm 1,74 MnH.
KOHTPakToB. [lpy 3TOM Ha [0  OMNUMOHOB NyT
npuxogunocb  74,94%  OTKpbLITOrO  WHTEpeca Mo
®brouepc Ha UHaekc MMBB onuuoHaMm. Haubonblumii  OTKPbITbIK  UHTEpEC Mo
onuuoHaM konn 6bin cocpeaoTodeH Ha cTparike 150 000,
MaKCMMyM MO OnuMoHaM MyT Oblfl OTMEYEH Ha CTpalike
135 000.

3a npolweawyro Hegent YyMeHblleHne obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 5,59%.

06beM TOpros, Mnpa.py6. === 06beM OTKp.Nno3uuumi, Mnpa.pyb.
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06beM Topros, Mnpa.py6. === 06beM OTKP.No3uuui, MIpa.py6.
OTKpbITbIE NO3MLMN B KBapTa/ibHbIX

O6bem Topros, onumoHax RTS-9.13 no crpaiikaM, MJIH.py6.

MADALDYE. OnuuoHbl Ha UHAaekc PTC OL, mnpa. py6.
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UHaekcbl MockoBCkoO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U NpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MHAEKCH! aKumMii OTHOCATCS K TMNY B3BELLUEHHBIX MO KanuTanusaumm hoHA0BLIX MHAEKCOB. B ocHOBe MX (hOpMysbl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTanmn3aumm akumin, BKIIIOYEHHbBIX B CMIMCOK MHAEKCA, K aHanorMYyHoMy MoKasaTesto Ha HavasbHyto
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 aKLWIA, 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 BXoauT, 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 S3HEPreTUYecKon oTpacnu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHMM

MICEX M&M (RTSmm) — MHAEKC aKLMI KOMMaHWii METanypruyeckol 1 ropHoaobbliBatoLLei oTpacnei
MICEX MNF (RTSin) — MHAEKC aKUWii KOMNaHWUIA MalLMHOCTPOUTENBHOWN OTpac/in

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 3HaueHWit OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsx v B gonnapax CLUA. Mpu 3ToM B KayecTBe «pybneBoi uctopum»
3HQUYEHWUI WMHOEKCOB WCMOJb3YETCA <UCTOPUS» 3HAYEHWM OTpacneBblX WHAEKCOB MMBB, a «BanlOTHOM MWCTOPUU» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

NHpaekc rony6bix duwlek sBASETCS UHANKATOPOM PbiHKA Haubonee NIMKBUAHBLIX 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.

MHpekc MMBB10 - npeactaBnsieT Coboi LIEHOBOW, HEB3BELWIEHHbIM WMHAEKC, PacCUMTbIBAEMbIM Kak cpeaHee apudmeTunyeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, cocrosuero u3 10 akumi, Beca KOTOpbIX B COCTaBe NopTdens B HaYa/bHbIi MOMEHT BPEMEHU OZMHAKOBbI.

MHpaekc BTOPOro 3wenioHa — 3T0 MHAMKATOp, KOTOPbIN XapakTepusyeT AWHAMUKY LieH aKUMi SMUTEHTOB, CO CPEAHUM U HayasbHbIM
YpOBHEM KanuTanu3auuu. B coctaB uHaekca BxofsT 50 akuuii, cnegylowmx B peiTuHre 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 aKkuMA LUMPOKOro pbiHKa - MHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX HAa OCHOBAHUWM KPUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHuKst 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MoCKoBCKON Bupxxn. TOM-50 KOp3uHbI MHAEKCA LMPOKOrO pblHKa COCTABASIOT 6asy
pacyeta MHaekca MMBB n MHaekca PTC, a ocTtaBlmecs 50 akumit — KOp3vHy MHAeKca BTOPOro suwenoHa. B 6a3y pacueta Kaxaoro
OTPAC/NEeBOro MHAEKCA BKJTHOUAOTCS aKLMU COOTBETCTBYHOLLEr0 CEKTOPa, BXOAsALIME B COCTAB MHAEKCa aKLUMM LMPOKOro pbiHKa.

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 MokasaTensM AIMKBUAHOCTU U KanuTanu3auuu U BeAylMX CBOKO AesTeNbHOCTb NPEeMMYLLECTBEHHO B TOM WK
MHOM cheaepanbHOM OKpyre. Ha CeroaHsIWHWIM AeHb AOCTyMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cubups.

POCCMACKMIA MHAEKC BOJIATWIBHOCTU — WHAMKATOP CPOYHOIO PbiHKA, KOTOPbIM PACCUMTHLIBAETCS HA OCHOBE BONATWUIIBHOCTM LIEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacuete cToMMocTu npuMeHsieTcst hopmyna bnaka-LUoynasa.

O6aMraumoHHble MHAEKCbl - CEMEWCTBO O6/MrauMOHHbIX MHAEKCOB BKOYaeT MHAeKC koprnopaTuBHbIx obnuraumii 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 O6MWUraUMOHHbIX 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 ocywectBnserca pasgenbHo ans poiHka PEMO ¢ akumsimm m pbiHka PEMO ¢ obnuraumsmu. B pacyer
NMPUHUMAIOTCA CAENKWU, COBEepLUaeMble C akUMsMKM, BKIOYeHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takxke caenku ¢ obnuraumamm,
BKJTFOYEHHBLIMU B JIOM6apAHbIN cnncok baHka Poccun. B 3aBMCMMOCTM OT CPOKOB UCMONHEHMS caenok PEMO, ucnonb3yeMmblx Afis pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

MockoBckas bup»a MMBB-PTC
[JlenapTaMeHT MHAEKCOB U BUPXXEBON MHGOPMaLMM
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (n06. 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 CYUMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTe. [aHHas MHbOopMaums NPesocTaBseTcsl Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT U He AO/MKEH PacCMaTpMBATLCSA B KAYECTBE MPEASOXEHUS MW Xe NPUriaLleHnst Ans NPoAaXu WU 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 NnosiaraTbCsl B CBA3M C KaKMM-NMB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNlbCTBOM WU/N XK€ MHBECTULMOHHBIM pelleHWeM, 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 Takxke He CoAaepXMTCS Kakux-nvMbo 3aBepeHui UnM 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 Kkakux-nnbo ee AoYEPHUX 06LECTB MK addUIMPOBaHHDBIX ML UM UX AUPEKTOPOB, COTPYAHWUKOB UM PabOTHWUKOB, KOHCY/IbTAHTOB MMM UX MPEACTaBUTENEN He
NPpUHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3y/bTaTe XanaTHOCTU WM Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOMN C
MCMNONb30BaHNEM 3TOrO AOKYMEHTA MM MHBIM 06pa30oM BO3HUKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOUEHHBIE B HACTOSLLUMIA AOKYMEHT 3asiBNIEHMS, 33 UCKIOYEHWEM 3asiBIEHUI 06 UCTOpUYECKUX thakTax, BKIoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCAMMMUCS K HaleMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpATErMu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuM onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMpPeAeneHHOCTU U WHble (HaKTopbI,
KOTOpble MOrYT CTaTb MPUUMHOM TOTO, YTO HALUM HbIHELLHWE MOKa3aTeNN, AOCTUXKEHUS, CBEPLUEHUS WU XE NPOU3BOACTBEHHBIE MOKasaTenu, 6yayT CYLECTBEHHO OT/IMYaTLCS OT
TeX, KOTopble cchOpMyIMPOBaHbl UK NOAPA3yMEBAIOTCS NMOA STUMW MPOrHO3HbIMM 3asBEHUSMU. [JaHHble NMPOrHO3HbIE 3asIBIEHNST OCHOBaHbI Ha MHOMOUMC/IEHHbBIX MPE3YMNUMSX
OTHOCMTENbBHO Hallel HbIHELWHEN W Byayllein GU3HEC-CTpaTErMn U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASTL CBOK AeATENbHOCTb B ByaylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMUSATH Ha HaLLM HbIHELWHME NOKA3aTENM, AOCTVXKEHMS, CBEPLLEHWUS UMM XKE NPOU3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCA OT TEX,
KoTopble CHOPMYNIMPOBaHBI MM MOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABIEHUAMU SABNSAIOTCS, MOMUMO MHBIX (haKTOPOB, Cleaytolme:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBieMbIX KomnaHveii n ee ao4yepHuMn 06LLleCTBaMM;

+  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 (@) OTEYECTBEHHOM U MeX[yHapOAHOM 3aKOHOAATENbCTBE M HANOrOBOM perynupoBaHun 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCSALWMXCS K (DY HAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

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

*  CMNOCOBHOCTL ycreBaTh 3a GbICTPbIMU U3MEHEHWUSIMU B Hay4YHO-TEXHUYECKOW Cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh pacluMpeHHble YHKLUMOHAMbHBIE BO3MOXHOCTH,
KOTOpble MOMysipHbl CPEAN KIIMEHTOB KOMMaHWM 1 ee foHepHUX 06LLEeCTB;

*  CNOCOBHOCTb COXPaHSATh MPeeMCTBEHHOCTb NpoLecca BHeAPEHUs! HOBbIX KOHKYPEHTHBIX MPOAYKTOB U YC/yr, PaBHO KaK M MOAAEPXKa KOHKYPEHTOCNOCOBHOCTY;

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

*  CNOCOGHOCTb YBENMUMBATH NPEeAJSIOKEHNE NPOAYKLMM B 3apY6EXHbIX I0PUCANKLIMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6GHOBIEHWIO UK NMEPECMOTPY MPOrHO3HBIX

3asiBeHniA B HacToslWeEM AOKYMEHTE B CBA3W C U3MEHEHUSIMU HalunxX O)KVILlaHVIﬁ, WU nNepemMeH B YCIOBUAX UK obcroaTenbCcTBax, Ha KOTOPbIX OCHOBAHbI 3TU MPOrHO3HbIE
3adaBneHus.



