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KomriosntHeIe HHAEKCHI

3a Hepento ¢ 21 no 25 okTa6ps 2013r. poccUACKuiA
PbIHOK  aKUM  MPOAEMOHCTPUPOBANT  OTPULIATENbHYIO
OMHaMWKY N0 MHAeKcaM MockoBckoi Bupxun. WHaekc
MMBBb noHumsunnca Ha 1,88% po 1 504,48 nyHkTOB

WHaexc MMBB 1504,48 -1,88% 1,68%  7,32% 4,04% (1 533,35 nyHkTOB Ha 18 okTsI6ps 2013r.), AONNAPOBLIN
Whaexc PTC 1492,20 -1,61% 2,70% 10,26% 2,42% Vinaexc PTC ynan Ha 1,61% po 1 492,20 nyHkToB
WHIEKC ronyBbix (1 516,62 nyHkTOB Ha 18 okTs6ps 2013r.).

cuiuiek 10 229,69 -1,97% 1,89% 7,82% 2,90% Kypc nonnapa CLUA no OTHOWeHMIO K py6nio 3a

1,31%.

slenoHa Sl Uphig Genk - ety Spllsnd Ha c¢oHAOBOM pblHKe Habnoganocb MOHWXEHWE
NHAEKC LWMPOKOro BOMIATUNBHOCTU:  POCCUACKMIA  MHAEKC  BONMATWUIIbHOCTM
PbiHKa 1063,64 -1,86% 1,65%  7,21% 349% nonusuncs Ha 3,59% Ao 20,41 nyHkTa (21,17 nyHKTa Ha

OTpacsieBbie MHAEKCHI (Py6. 3HAYEHHST)

18 okTa6ps 2013r.).
Ha npoweawei Hepene BCE K/OYEBLIE CEKTOPSI

HedTb 1 ras 3537,50 -2,38% 1,75%  9,65% 11,29% o ¢
5KOHOMWKMW, MPEACTAB/IEHHbIE HA POCCUMIACKOM (hOHAOBOM
- 0, - 0, - 0, - 0, !
3neKTp03HepreTV|vKa 1061,14 -2,89% -6,06% -13,94% -37,92% DbIHKE, NOKa3anM OTPULIATENbHYIO AMHAMMKY. JIMAepoM
MoTpebuTensckmi 5947,09 -0,49% 3,35%  2,66% 28,73% MaAEHWs CTa CEKTOP 3IEKTPOSHEPreTUKM: NOHWKEHME MO
GEe oTpacneBoMy uHAekcy coctasuno  2,89%. Takxke
TenekoMMyHMKaLmn 2485,35 -0,55% 6,87% 11,29% 19,13% cyulecTBeHHOE YMeHbLLEHME NMpOAEMOHCTPMPOBAN
MaluMHoCTpoeHue 1917,19 0,75% 1,24% 5,95% -0,93% HedTerasoBbli 1 HedTeXMMUUECKUA cekTopbl — MHaekc
duHarCHI 487731 -1,66% 3,19% 10,26% 2,52% HEPTV w rasa ynan Ha 2,38%, a MHAeKC xumun u
N HedTexuMun notepsin B sece 2,18%.
T 7867,57 -2,18% -1,43% -9,78% -20,98% WNHaekc MMBB MHHOBaumy noBbicuncs Ha 0,02% Ao
MeTannbl v gobbia 2 183,81 -0,81% -1,58%  5,10% -21,42% S9°:12 NYHKTOB (395,03 MyHKTOB Ha 18 okTabps 2013r.).

TemMaTnyeckmne NMHAEKCHI

WHpekc MMBB-10 3232,78 -1,00% 0,90%  3,89% -2,91%

WHpoekc ronybbix ¢uwek ynan Ha 1,97% po
10 229,69 nyHkToB (10 435,54 nyHkTOB Ha 18 OKTA6pPS
2013r.).

NHaexc o
BONaTUIbHOCTH 20,41 -3,59%-19,30%  -9,13% -18,62% MHOeKc akuuii BTOPOro 3LIEMOHa MOBLICUCA Ha
Mzexe MMBE 0,11% po 3 022,84 nyHkTtoB (3 019,42 nyHkTOB Ha 18
MHﬂOBa MVI 395,12 0,02% -2,85% -10,10% -31,35% okTa6ps 2013r.). WHAEKC aKuuMi LMPOKOro pbiHKa
= . . . ,, noTepan B sece 1,86% wu coctasun 1 063,64 NyHKTOB
MHpekc PTC CVI6VIpb 471,28 -0,80% -0,08% 3,66% -26,68% (1 083,77 MYHKTOB Ha 18 OKTSI6p$| 2013r)
Kypc gonnapa (LUb P®)
USD / RUB 31,66 -1,31% -0,49% -2,12% 1,14%
KNHOYEBBIE CEKTOPbI KOMMNO3UTHLIE UHAEKCbI
102,8% - 101,0% -
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21.10 22.10 23.10 24.10 2510 97,0%
WHaekc MMBB Whaekc PTC 21.10 22.10 23.10 24.10 25.10
HedTb 1 ras ——MoTpe6. ToBapbl 1 TOProBAs —VHnexcPTC — WHnexkc MMBS
MeTannbl n gobbiHa MaumHocTpoeHne = WHpekcrony6bbix huwek = Haexc BTOpOro 3LenoHa
Xumusi n HeTexnmms = JfeKTpo3HepreTvka VHAEKC LUMPOKOrO PbiHKa
®urHaHChI — T enekoMMyHuKaumm

MHgekc MMBB NHHOBauumn
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OcHoBHble MHAeKcbl MockoBcko# bupykmn — MMBbB n PTC

NHp exc PTC
r 1520

- 1513
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*no akumam, exoaawmm s 6a3y pacuyeta nHaekcos MMBBE

BnnsiHMe akuyuii Ha aneKCbl, %
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RTKM

NVTK
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TRNFP
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GAzZP

25.10

-0,8% -0,6%

-0,4%

-0,2%

0,0%

BnmsHne Ha
MﬂﬂeI(Cbl 3a Hegesro

Vlunekc MMBB

UHpekc PTC

+0,39%
+0,44%

-2,27%
-2,05%

0,2%

UTorosoe
BAusiHne, %

-1,88%
-1,61%

3a Hegento ¢ 21 no 25 okTtab6ps 2013r. poccuickuia
PbIHOK aKUMi NPOAEMOHCTPUPOBAN OTPULATESBbHYI AVHAMUKY
no uHaekcam MockoBckoi Bupxu. UHaekc MMBB noHu3uncs
Ha 1,88% pno 1 504,48 nyHktoB (1 533,35 nyHkTOB Ha 18
okTs6ps 2013r.), gonnaposbiii MHaekc PTC ynan Ha 1,61% ao
1 492,20 nyHkTtoB (1 516,62 nyHKTOB Ha 18 okT6ps 2013r.).

Mo cocTosiHMIo Ha KoHel Hepenu MHaekc MMBB 6bin Ha
1,68% Bbllle cBOEro 3akpbiTus Mecau Hasag (1 479,59
NYHKTOB Ha 25 ceHTa6psa 2013r.) u Haxoauncsa Ha 4,04% Bblle
aHanorn4Horo nokasartens roa Hasaz (1 446,00 nyHKTOB Ha 25
okTs6pss 2012r.). UNHpekc PTC 6bin Ha 2,70% Bblille CBOEro
3aKpbiTUa Mecay Hasag (1 452,98 nyHKTOB Ha 25 ceHTs6ps
2013r.) u Haxoaunca Ha 2,42% Bbllle AHANOrMYHOro
nokasatenss rog Hasag (1 456,91 nyHkTOB Ha 25 OKTA6pSA
2012r.).

MoHmxeHne MWHaekca PTC Ha npolleawein Hepene
COMNpPOBOXAAN0Ch MOHMXEHWMEM BONMATUNBHOCTU: Poccuickuii
MHAEKC BoNaTtunbHOCTN RTSVX noHm3unca Ha 3,59%.

Hanbonbliee HeratvBHOe BnusiHME Ha WHoekc MMBB
oKaszano MOHWMXKEHWE LEeH Ha O06blkHOBeHHble akumm OAO
«lrasnpom» (-0,72%), OAO «C6epbaHk» (-0,30%) n OAO
«Jlykonn» (-0,18%).

O6bbeM TOProB UEHHbIMW OyMaramu, BKIHOYEHHBIMU B
6a3y pacyeTta MHAeKkcoB MockoBckon Bupxxu, coctaBun 165,84
mMnpa. pyb., a KanuTanu3auusi akuui, BXOAAWMX B COCTaB
WMHAEKCOB, Ha KOHel Heaenu coctasuna 21 444,94 mnpa. py6.

Mo utoram Hepenu 37 akuui, BXoaswMX B 6asy pacyeTa
MHaekca MMBDB, okasanuM Ha ero AMHAaMUKY oTpuuaTtesibHoe
Bo3peicteue (-2,27%), 13 UeHHbIX 6yMar nNOBAUANM
nonoxuTensHo (+0,39%).

Hanbonbwnii Bknag B nageHve WMHoekca MMBB o
uUToraM Hegenu BHeCAM UeHHble 6ymarm HedTM M rasa
(-1,34%) n duHaHcos (-0,39%).

Ha HedTerazoBbin cektop  npuxoautca  49,68%
cyMMapHoi kanuTtanu3auum NHaekca MMBB. Cpeamn ocTasibHbIX
oTpacnei BblaensitoTcs GuHaHcbl (Bec B uHAaekce 21,03%) u
TenekoMMyHukaumm (8,53%).

BnusiHve u Bec ceKTOopoB B
Busnve, % WHp exce MMBB @ Bec

0,3%

0,53%  3:36% 6,49% 8,53%
0,1% *—.—O—@—.—.—
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NHpexc rosybbix gpmuwiex

WHA exc rosty 6bix hyuex
10 490 _.L Iy S dn 3a Hepeno ¢ 21 no 25 okTa6ps 2013r. WHaekc
! o A ronybbix UWeEK NPOAEMOHCTPMPOBAN OTpULIATENbHYIO
10 420 l'l-‘*r'] -HT *.[;ﬁ- OVHAMUKY.

NHpekc ronybeix duwek noHmsuncs Ha 1,97% po
10 229,69 nyHkToB (10 435,54 nyHkTOB Ha 18 OKTA6pPS
2013r.). Mo cocTtosiHMIO Ha KoHeu Hegenu WHaekc
rony6bix duwek 6bin Ha 1,89% Bbllle CBOEro 3aKpbITUS
mMecau Hasag (10 039,81 nyHkTOoB Ha 25 ceHTs6ps
2013r.) u Haxoguncs Ha 2,90% BbiWwe aHanorMyHoro
nokasatens rog Hasag (9 940,91 nyHKTOB Ha 25 okTs16ps
2012r.).

Mo wtoram Hegenm 12 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6asy pacuyeta WHaekca ronybbix duiiek,

21.10 22.10 23.10 24.10 25.10 OKa3a/in Ha ero ﬂvVIHaMVIKy oTpuLaTeNnbHOE BO3ﬂel‘/J|CTBV|e
*Mo akuMsM U3 cocTaBa MHAeKca ronybbix (-2,35%), 5 akumn nosnusinm nonoxutensHo (+0,38%).
BnusiHue akynii Ha UHaekc Hanbonee HeratMBHO Ha AWHaMuke WHAekca
rony6eix guwek, % ronybbix  ulIeK  OTPaswuiocb  MOHMXKEHWE  LieH
GMKN | OObIKHOBEHHbIX  akumini  OAO  «lasnpoM», BAUsiHWE
RTKM i KoTopbIX coctasnno -0,83%, n OAO «CbepbaHk Poccumn»
NVTK ! (-0,34%).
SBERP i Hanbonblwee  nonoxutesbHoe  BAMSIHME  Ha
URKA ! OMHamMuky  WHaekca  ronybeix  duwek  okaszanu
HYDR ! 06bIKHOBEHHblE  akuMM OAO  «HOpPUNbCKMI  HUKENb»
MGNT (+0,16%) 1 OAO «Poctenekom» (+0,12%).
VTBR
SNGSP E Ha @eq)Tera3OBbu7| cekTop npuxoautca 55,49%
TATN | CYMMapHOW KanuTanu3auum MHAekca ronybbix uLuek.
TRNFP | Cpean ocTalnbHbIX OTpacnei BblAenaloTcs (pUHAHCOBBLI
SNGS ! cektop (Bec B mHAekce 21,65%) M TenekoMMyHMKaUMK
ROSN ! (7,78%).
MTSS !
LKOH | Bec B Bec B
SBER i HanmeHoBaHue VIHneGKce nHaekce
GAZP | rony6bix MMBE
09% -07% -05% -03% -01% 0,1% 03% SBER C6ep6aHk Poccim, ao 16,84%  14,59%
U3zmeHeHne yeHsl be3 UToroBoe SBERP C6epbaHk Poccun, an 1,28% 1,11%
Poct o
3a Hegeno USMEHEHUH| BrusiHne GAZP asnpomM, ao 18,03%  15,61%
5 12 0 17 LKOH  JIYKOWN, ao 16,02%  13,88%
+0,38% -2,35% 0% -1,97% MGNT MarHuT, ao 6,70% 5,80%
0, 0,
BAVSHME W BEC CEKTOpOB B SNGS CypryTHedTeras, ao 4,00% 3,47%
Bnvsinve, %o MHA ekce rony6bix ek @Bec SNGSP CypryTHedrTeras, an 2,11% 1,83%
0,4% MTSS MTC, a0 557%  4,82%
3,50% O 6.70%
0,1% o . ! NVTK HOBAT3K, ao 5,54% 4,80%
0% | g o6 393% (U ROSN  Poceds, a0 524%  4,54%
' 120% 7,78% y
0.5% ‘ vk MK Hopunbckuy 3,93%  3,40%
/ HUKeNb, ao
-0,8% 21,65% VTBR BaHk BTB, ao 3,52% 3,05%
1.1% 55,49% URKA Ypankanuii, ao 3,50% 3,03%
TaTHedhTb 9 9
-1,4% TATN wM.B. [ LLIawmHa, a0 2,44% 2,11%
-1,7% RTKM PoctenekoM, ao 2,21% 1,92%
2,0% TRNFP AK TpaHcHedTb, an 2,09% 1,81%
HYDR Pyclmapo, ao 0,96% 0,83%

[Beero | | 100,00% | 86,60%
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HUHaeKchI WnpoKoro ppiHKa M BTOPOIo 3LE/IOHa

MHA eKkc BTOPOro sluesIoHa
3055 1

3050
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3040 +
3035
3030 1
3025
3020 1
3015 -

O6vem Topros*, mnppa,.pyb6.
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21.10 22.10 23.10
*Mo aKkuMsAM 13 cocTaBa Maekca LWMpOKOro pbiHKa

24.10

BnusHue akuwuii Ha A ekc BTOporo 3wesnoHa, %

SYNG

BSPB

GAZA

|

|

|

|
IRGZ !
VTGK !
1

|

|

MHA ekc LWMpoKoro pbiHKa

- 1090
- 1085
- 1080
- 1075
- 1070

1065
- 1060

- 1055

25.10

-0,29% -0,09% 0,11%

0,31%

BnusHue akuwuii Ha MHA eKC LLMPOKOro pbiHKa, %

GMKN
RTKM
NVTK
MFON
LKOH
SBER

-0,8% -0,6% -0,4%

MHAeKC BTOPOro 3wesIoHa +1,44%

WUHAeKC LuMpoKoro pbiHKa +0,40%

-0,2%

-1,33%
-2,26%

BiansiHne Ha
nﬁ,qekcu 3a Hegesro

0,51%

0,0% 0,2%

UTorosoe

BAMsiHue, %

+0,11%
-1,86%

3a Hegento ¢ 21 no 25 okTsa6pa 2013r. UHpekc
aKUMiA BTOPOro 3lienioHa noBbicuncs Ha 0,11% fo
3 022,84 nyHktoB (3 019,42 nyHKTOB Ha 18 oOKTA6ps
2013r.). iHaeKc akumit LUMPOKOro pbiHKa NOTEpsiN B Bece
-1,86% u coctaeun 1 063,64 nyHkToB (1 083,77 nyHKTOB
Ha 18 okTa6ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
awenoHa 6bi1 Ha 0,34% Bbille CBOEro 3aKpbITUSI MecsiL
Ha3aa (3 012,47 nyHkTOB Ha 25 ceHTsbps 2013r.) u
Haxoauncs Ha 9,16% Hwxe aHanormyHoro nokasartens
roa Hazag (3 327,70 nyHKTOB Ha 25 okTs6psa 2012r.).

WHpekc wupokoro pblHka 6bin Ha 1,65% Beblwe
CBOEro 3akpbITva Mecay Hasag (1 046,33 nyHKToB Ha 25
ceHTs6ps  2013r.) n Haxoguncs Ha 3,49% Bbiwe
aHanornyHoro nokasartens roa Hasag (1 027,80 nyHkToB
Ha 25 okTa6ps 2012r).

Mo ntoram Hepgenu 17 ueHHbIX 6ymar, BXoAsWwMX B
6a3y pacuyeTa WMHaekca BTOPOro 3LwlefioHa, OKasanu Ha
€ro AMHaMUKy MosioXuTenbHoe BosaelcTeue (+1,44%),
33 akuwmi nosnmsaun otpuuatensHo (-1,33%).

Hanbonbluee nO3UTUBHOE BAUSIHWME HA [AMHAMUKY
WHpoekca BTOpOro suiefioHa oOkas3anuM OObIKHOBEHHbIE
akuum OAO «CunHeprusa» (+0,50%) "
OAO «baHk "CaHkT-MeTepbypr» (+0,21%).

Hanbonee no3utuBHO Ha AuvHamuke WHaekca
LUMPOKOr0 pblHK@ OTPasucs POCT UeH OObIKHOBEHHbIX
akumin OAO «Hopwnbckuit Hukenb» (+0,13%) n OAO
«Pocrenekom» (+0,10%).

Hambonbwuii Bknag B pocT WMHAekca BTOPOro
JllenoHa Mo WToraM Heaenu BHeCnu UeHHble Gymaru
noTpebuTtenbckoro (+0,51%) n 6aHKOBCKOro
(+0,31%) cekTopOB.

Ha anektposHepretnky  npuxogutca  30,53%
CyMMapHOWN KanuTanusauum MHaekca BTOPOro 3lienoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTenbckuii cektop (Bec B uHaekce 16,77%) wu
HedTb 1 ra3 (11,28%).

BnusiHue n Bec ceKTopoB B Bec
Brisitne WHa ekce BTOPOro 3lleNoHa @
0,7%
0,
6,76% ‘ 16,77%
0,4%
1,49% 9,88%  11,28%

e g OF @)
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I
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-0,5%
-0,8%
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Nrgexc MMBbB-10
WHp ekc MMBB-10 MpwvpocT ueH akuywits Una ekce MMBB-10, %
L e
$+|;]*'j T‘- ll GMKN | |
3260 - wl : :
URKA |
3245 - ﬁ* ! !
3230 - “rm glomp SR |
3215 - IEll #E#W VIBR !
3200 - .D LKoH :
3185 - HYDR |
GAZP |
SNGS E E
ROSN | |
4% -2% 0% 2% 4% 6% 8% 10%
21.10 22.10 23.10 24.10 25.10
*Mo aKuMsIM U3 coctaBa nHaekca MMBB-10
Nrgexc MMBb UWHHoBaynmn
WUup ekc MMBB UHHOBaLm BAuAHMe aKuMii Ha MHAEKC
402 MMBB WHHoBaumyn, %
400 - oy ARMD
sos [T, o o
396 -D'**D_ L SEMZ ! ! ! !
394 - . n””itl_ﬂ NSVZ i ! ! !
s '-[It'?' PLSM | ! . .
392 - - | | | |
UTIl ! ! ! !
390 - LIFE
NAUK | ! |
2%6bem Topros*, mnH. py6. ODVA i i i
DIOD
ISKJ
21.10 22.10 23.10 24.10 25.10 LVHK : : ;
*10 aKUMsM 13 CoCTaBa MHAekca MMBB NHHoBaLmm -0,4% -0,1% 0,2% 0,5% 0,8%
NHpexc PTC Cunbupsp
Wnp ekc PTC Cbupb BnusiHve akuwii Ha MHA exkc PTC Cubupb, %
482 - ! ! !
480 - IRGZ !
478 - ! ! !
i GMKN | | |
a76 LIy IjI]”l Ry | ; , , |
474 4 T w]-illl & INZL | : : : :
472 - il I i I T
| THa]  TGKN | : : : :
470 *E¢+ 1 1 1 1 1
68 - = 1 I
HYDR
O6bem Topros*, mapga, pyé. ! ! ! !
RASP | i i i
KOGK ! ! i !
21.10 22.10 23.10 24.10 25.10 -1,0% -0,6% -0,2% 0.2% 0,6% 1,0%

*No akumsM 13 coctasa nHaekca PTC Cubmpb
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HosiroBosi peIHOK

U3meHeHMe 3a nepuoa

rens [ | s T [ o

HHAeKcsI rocyaapcTBeHHbIX 06/1Mrauymi

RGBI 135,61 0,04% 0,29% 0,05% 0,93%
RGBI-tr 326,11 0,18% 0,88% 1,91% 8,43%
[oxoaHocTb 7,05% -2 6.n. -7 6.n. 0 6.n. -7 6.n.
HHAeKcs! KopropaTnBHbIX o6/Imraymsi

MICEXCBICP 93,49 0,03% 0,12% 0,16% 1,22%
MICEXCBITR 240,75 0,18% 0,78% 2,12% 9,60%
[oxoaHocTb 7,70% -3 6.n. -11 6.n. -27 6.n. -90 6.n.
HHAeKcsI MyHHUNMA/IbHBIX 06/IMraymi

MICEXMBICP 97,38 0,29% -0,01% -0,01% 0,65%
MICEXMBITR 177,39 0,45% 0,67% 1,90% 8,34%
[oxoaHocTb 7,70% -8 6.n. -16.n. -4 6.n. -51 6.n.
KoHcepBaTMBHbIi 1 606,92 0,17% 0,69% 2,07% 8,18%
CHanaHCMpOBaHHbI 1 404,82 -0,04% 1,02% 2,16% 5,46%
ArpeccuBHbIN 1212,63 -0,30% 1,43% 2,27% 3,04%
HNuankaropel crasok PEI1O no akynsam

OBepHanT 6,17% 2 6.n. -9 6.n. 10 6.n. 10 6.n.
1 Hepens 6,83% 57 6.n. 211 6.n. 18 6.n. 78 6.n.
2 Hepenu 8,75% 204 6.n. 195 6.n. 195 6.n. 205 6.n.
HUHankaropsi ctaBok PEI1O no ob6smraynam

OBepHanT 6,18% 5 6.n. -9 6.n. -1 6.n. -16 6.n.
1 Hepens 6,84% 26 6.n. 82 6.n. 11 6.n. 108 6.n.
2 Hepenv 6,45% 70 6.n. 0 6.n. -3 6.0. -65 6.n.

n"HaMMKa MHOEKCOB YMCTbIX eH
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Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbIM aoxoa) Bblpoc Ha 0,18% po 326,11
nyHkToB (323,53 Ha 18 okTa6ps 2013 r.). MNpu 3ToM
CcpeaHeB3BelLLeHHas [OXOAHOCTb obnuraumi,
BxoAawWwmx B 6a3y pacyera MHAEKCA, CHM3WIAch Ha 2
6a3nCHbIX NYHKTOB U cocTaBuna 7,05%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
NONIOXUTENbHYIO AWHaMUKy U coctaswun 177,39
nyHKTOB, pocT Ha 0,45% (176,59 Ha 18 okTab6ps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METoAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,18% u coctasun 240,75
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,17% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxkeHune Ha 0,30% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMenHunace ¢ 6,13% fo
6,18% (poct Ha 5 6asucHbix nyHkTOB). CTaBka
PEMO oBepHalT MO aKUMsM Ha KOHEL, npolueatlei
Hepenun coctasuna 6,17%.

[loX0AHOCTL K norawieHnto 06nMrauni, BRIHOYEHHbIX
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3a Hepento ¢ 21 no 25 okTa6ps 2013r. obbem
TOProB MPOU3BOAHLIMA MHCTPYMEHTAMM Ha WMHAEKCHI Ha
MockoBckol bupxxe coctasun 421,58 mnpa. pyénein mnm
4,42 MNH. KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06bEM TOProB MO 3TOMY KOHTPaKTy Ha MPOLLSION Heaene
coctaBun 365,07 wmnpa. pyébneit wam 3,83  MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC Ha npowioin Heaene
NnpenMyLLEeCcTBEHHO ToproBanvch B 63kBopdaunn. MHaekc
PTC 3a Hepenio npubasun B Bece -1,61%, Npu 3TOM
fekabpbCkMe 1 MapToOBCKMe (hbloYepChl MOAOPOXaIn Ha
-1,92% u Ha -1,95% COOTBETCTBEHHO.

CyMMapHbIi  06beM  OTKPbITbIX ~ MO3MUMIA B
KOHTpaKTax no ¢btodyepcam Ha UHaekc PTC 3a Hepento
BbIpPOC Ha -5,85%.

O6beM TOpProB blOYEPCHbIM  KOHTPAKTOM  Ha
MHpoekc MMBB coctaBuil Ha npollealen Hegene 2,70
MnpA. pyénein unm 17,68 ThbiC. KOHTPAKTOB. 3a HeAENtO
6bI/10 OTMEYEHO YBENNYEHNE 06bEMA OTKPbITHIX MO3ULIMIA
B KOHTpakTax no dbtovepcy Ha MHaekc MMBB Ha 0,58%.

O6bem TOpProB onuuMoHamn Ha WHpekc PTC
COCTaBWN Ha Mpowwsion Heaene 53,74 mnpa. pyénein wam
0,57 MnH. KOHTpakToB. O6bEM OTKPbLITbIX MO3ULMIA
coctaBun 169,70 wmnpa. pyénen wam 1,9  MAH.
KOHTpakToB. [lpy 3TOM Ha [JOM0  OMNUMOHOB NyT
npuxognnocb  70,66%  OTKpPLITOrO  MHTEpeca Mo
onumoHaM. Hambonblumii  OTKPLITbIN ~ MHTEPEC MO
onuuoHaM Konn 6bin cocpeaoTodeH Ha cTpaiike 155 000,
MakCMMyM Mo onumoHam nyT 6bll OTMEYEH Ha CTpalike
135 000.

3a npoweawyo Heaenwo MOHWXeHWe obbema
OTKPbITLIX MO3MUMIA MO onuMoHaM Ha WHaekc PTC
coctasnno 13,06%.

OTKpbITble MO3ULNK B KBapTaJibHbIX
onumoHax RTS-12.13 no cTpaiikaM, MJIH.py6.
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UHaekcbl MockoBCkoO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U NpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MHAEKCHI 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 BXoAMT, Kak npaswno, or 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 SHEPreTMYeckon 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 3HaueHWi i OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix v B gonnapax CLUA. Mpu 3ToOM B KayecTBe «pybneBoin 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 Ha3blBAaEMbIX
«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 apudmeTunyeckoe
u3MeHeHusi ueH 10 Haubonee NMKBMAHBLIX aKUWMK, AONYLLEHHbIX K OB6palleHuio Ha 6upxe. MHAEKC OTpaXkaeT MpupocT CTOMMOCTM
noptdens, cocrosuero u3 10 akumii, Beca KOTOpbIX B COCTaBe NopTdens B HaYaslbHbIi MOMEHT BPEMEHUN OAMHAKOBbI.

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 peiiTuHre mno kanuTanusauum c yyetom 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 - MWHAMKaTOp, BKItoYarowmii TOM 100 ueHHbIX 6ymar, oTOBpaHHbIX Ha OCHOBAaHUWM KPUTEPUEB
NUKBUAHOCTYM, KanuTanusauum W [O0NM aKuui, Haxoasuimecs B cBoboaHoM obpalleHun (free-float) n aBnsetca ocHoBoW Anst
opMmpoBaHuKst 6a3 pacuyeTa OCTanbHbIX MHAEKCOB MockoBCKOM Bupxxun. 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
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 MnokasaTensM AIMKBUAHOCTU U KanuTanu3auun U BeaylMX CBOK AesTeNbHOCTb NPEeUMMYLLECTBEHHO 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, KOTOPLIM PACCUMTHLIBAETCS HA OCHOBE BONATWUIIBHOCTM LEH
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 MyHUUMnanbHbiX obnuraumin MICEX MBI u MHAeKC rocyaapcTBeHHbIX obnuraumii RGBI, oTpakalolwme CUTyaumio B pasfiMyHbIX
CEerMeHTax poCCUMCKOro 0B6MraumMoHHOro pbiHka. O6ANrauMoHHbIE MHAEKCH! PaCCUUTLIBAOTCS OAHOBPEMEHHO MO TPEM MeToaMKaM: «total
return», «clean price» n «gross price». Ana 6a3 pacyeTa O6MMralUMOHHbIX WMHIAEKCOB OCYLLECTBSIETCA TaKXKe 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 u pbiHka PEMO ¢ 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, ucnonb3yeMmbix Afisl pacyeTa,
WHAMKATOPbI AENATCA Ha 0AHOAHEBHbIE MHAMKATOPLI "overnight", nHamkatopsl "1 Hegena" v "2 Hepenn".

MockoBckasi 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. [aHHasi MHbOopMaums NPesocTaBsSeTcs Mo COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBnseTcs, He (hopMUpYeT M1 He AO/MKEH PAacCMaTpPMBATLCSA B KAYECTBE MPEASIOXEHUS 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 NnosiaraTbCsl B CBSA3M C KaKMM-NMB0 NpeanoXeHneM, [OroBOpoM, 0653aTeNlbCTBOM UMM 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 Takke He COAepXMTCS Kakux-nvMbo 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 kakux-nnbo ee AoYEPHUX 06LECTB MK addUNMPOBaHHDBIX ML MW UX AUPEKTOPOB, COTPYAHWUKOB UM PabOTHUKOB, KOHCYNbTAHTOB MM 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
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MU MHbIM 06pa30M 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, OTHOCALMMMUCS K HaleMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpATErnu, 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 U XE NPOU3BOACTBEHHBIE MOKasaTenu, 6yAyT CYLWECTBEHHO OT/IMYATLCS OT
TeX, KoTopble cchOpMyIMPOBaHbl UK NOAPA3yMEBAIOTCS NMOA STUMW MPOrHO3HBIMM 3asBEHUSMU. [JaHHble NMPOrHO3HbIE 3asiBSIEHNS] OCHOBaHbI Ha MHOMOUMC/IEHHBIX MPE3YMNLUMSX
OTHOCMTENbBHO Hallel HbIHELWHEN W Byayllein GU3HEC-CTpaTErMn U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASTL CBOK AeATENbHOCTb B ByaylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOBMUSATH Ha HaLM HbIHELWHME NOKA3aTEeNM, AOCTVXKEHWS, CBEPLLEHWS UM XKE NPOU3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLUIECTBEHHO OT/IMYATLCS OT TEX,
KoTopble CHOPMYNIMPOBaHBI MM MOAPA3YMEBAIOTCA STUMU MPOrHO3HLIMU 3aABIEHUAMU SABNSAIOTCS, MOMUMO MHBIX (haKTOPOB, Cleaytolme:

. BOCMPUATME PbIHOYHbLIX YCNyr, NpeaoCTaBNAEMbIX KoMnaHveii n ee ao4yepHuMn 06LLleCTBaMVI;

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

*  V3MeHeHus B () OTEYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HA/MOrOBOM perynupoBaHun 1 (b) rocyfapCTBEHHbIX MPOrpaMMax, OTHOCALWMXCS K (DMHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

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

*  CMNOCOBHOCTb ycreBaTh 3a BbICTPbIMU U3MEHEHWUSIMU B HayYHO-TEXHUYECKOW Cpefe, BK/ouYasi CMOCOBHOCTb MCMOMb30BaTh pacluMpeHHble YHKLUMOHAbHbIE BO3MOXHOCTH,
KOTOpble MOMysipHbl CPEAN KIIMEHTOB KOMMaHWM 1 ee foHepHUX 06LLEeCTB;

*  CNOCOBHOCTb COXPaHSATb MPeeMCTBEHHOCTb NpoLecca BHeAPEHUs! HOBbIX KOHKYPEHTHBIX MPOAYKTOB U YC/yr, PaBHO KaK W NMOAAEPXKKA KOHKYPEHTOCNOCOBHOCTH;

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

*  CMOCOGHOCTb YBENMUMBATH NPEeAJSIOKEHNE NPOAYKLMM B 3apYBEXHbIX IOPUCAUKLIMSIX.

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, Wnn nepemMeH B YC/IOBUAX UK obcroaTenbCcTBax, Ha KOTOPbIX OCHOBaHbl 3TWU MPOrHO3HbIE
3adaBneHus.



