MOCKOBCKA#A
BUPXA

®OHAOBbLIE MHAEKCDI

Hepens ¢ 18 no 22 Hos6ps 2013r.

KomriosuntHeIe HHAEKCHI

3a Hegento ¢ 18 no 22 Hos6ps 2013r. poccUACKUiA
PbIHOK  aKUM  MPOAEMOHCTPUPOBAN  MOJIOXKUTENBHYIO
OMHaMWKY N0 MHAeKkcaM MockoBckoi Bupxun. WHaekc
MMBB nosbicunca Ha 0,69% po 1 504,10 nyHkTOB

BONAaTUJIbHOCTU

ceKkTop:

WHaexc MMBB 1504,10 0,69% -1,61%  7,69% 7,23% (1 493,79 nyHkTOB Ha 15 HOs6psa 2013r.), AonnapoBbIn
WHaexc PTC 144491 0,05% -4,85% 8,72% 1,76% VHAexc PTC Bbipoc Ha 0,05% Ao 1 444,91 nyHkToB
WHaeKC FonyBbix (1 444,24 nyHkTOB Ha 15 HOos6ps 2013r.).
unex 10 253,49 0,66% -1,37% 8,89% 6,90% Kypc monnapa CLUA o C{Tgfol/”eHmo K py6nio 3a
WHeke BTOporo o o oe .o . TPOLIEALYIO HeAENIO BLIPOC Ha 1,01%.
sSwenoHa ZiEbuan Goeid 2o Ly e Ha ¢oHOOBOM pblHKE Habno4anoch MOHWKEHWE
MHAEKC LMpOoKoro BOMATW/IbHOCTU:  POCCMCKMIA  MHAEKC
DbIHKA 1063,16 0,70% -1,62%  7,51%  6,72% poupsuncsa Ha 8,99% a0 20,56 nyHkTa (22,59 nyHKTa Ha
OtpacnieBbie HHAEKCHI (Py6. 3HaYeHNs) 15 Hosbpa 2013r.). y
HedTb 1 ras 3508,01 0,81% -2,63%  7,91% 12,15% Ha npoweawen Hepene GOMbLMHCTBO KIOYEBbIX
CEKTOPOB 3KOHOMMKM, MPEACTABMEHHLIX HAa POCCUIACKOM
0/ - (1) - (1) - 0,
3neKTp03HepreTV|vKa 974,17 0,17%-11,24% -20,04% -41,13% (DOHIOBOM PbIHKE, NOKA3a/0 MOMOKUTENbHYIO AMHAMMKY.
rotpeburentiim 6081,52 1,43% 2,15% 6,76% 29,00% JMAEPOM pocTa CTan  MeTamypruyeckui
EELY MOBbILLEHME MO OTPACNIEBOMY MHAEKCY COCTaBmno 2,60%.
TenekommyHukaumm 2 351,56 -3,05% -5,63%  1,60% 14,79% Takke CyLleCTBEHHOE YBENMYEHWE NPOAEMOHCTPUPOBaM
MaLLMHOCTpOeHME 1818,89 0,60% -501% -1,69% 0,05% (UHAHCOBbIN M NOTPEOGUTENbCKMIA CekTopbl — WHAEKC
MDUHAHCI 517577 2,15% 4,31% 14,97% 18,08% d)VIHaHCOB BbIpOC Ha 2,15%, a WNHpekc I'IOTpGGVITeJ'IbCKOFO
XMUAS 1 cekTopa npubasun B Bece 1,43%. Hanbonbluee nageHue
HedbTEXHMIA 6 172,76 -1,77% -1,16%  1,14% -20,73% 6blI0 OTMEYEHO B TENEKOMMYHWKALMOHHOM CeKTope -
M 6 215875 2.60% -2 13% 0.33% -20.829% MHaeKc TenekoMMyHUKaLmUiA NoHusuncs Ha 3,05%.
€Tansibl 1 A400blYa ’ ’ T4y ’ &Yy

A ° ° ° ° NHpekc MMBB WHHOBaumu noHmsmncsa Ha 1,97% po

TpaHcnopT 1212,78 -0,43% -2,69% -3,11% 11,29% 375,94 nynkTos (383,48 nyHKTOB Ha 15 Hos6ps 2013r.).

Temarnyeckmne nHAEKCHI

NHpekc ronybbix duwek Bblpoc Ha 0,66% Ao
10 253,49 nyHkToB (10 186,56 nyHKTOB Ha 15 HOs6ps

MHAekCc akuuii BTOpOro 3lefioHa MOBLICUACH Ha
0,76% po 2 964,32 nyHkToB (2 942,08 nyHkTOB Ha 15

MHaekc MMBB-10 3247,21 0,51% -0,25% 6,82% 1,17%
2013r.).
Vikaexc 20,56 -8,99% -0,10% -4,81% -12,88% )
BonatunbHocTtun
MHpekc MMBB
VIHHOBaLMM 375,94 -1,97% -5,17% -14,94% -29,33% HosGps  2013r.).  MHaexc

WHaexc PTC Cubupb 434,12 1,68% -8,00% -6,93% -28,75%

Kypc gonnapa (LI P®)

aKUMA  LUMPOKOrO  pblHKa
npubasun B Bece 0,70% un coctaBun 1 063,16 nyHKTOB
(1 055,73 nyHkToB Ha 15 Hoa6psa 2013r.).

USD / RUB 33,02 1,01% 3,50% 0,13% 5,08%
K/TFOMEBBIE CEKTOPbI KOMMNO3UTHLIE MHAEKCDI
104% - 101,5% -
103% -
101,0%
102% -
0
101% - 100,5%
100% - 100,0%
99%
99,5%
98% -
0,
97% | 99,0%
96% - 98,5%
95% 0
18.11 19.11 20.11 21.11 211 98,0%
WHaexc MMBB Whaekc PTC 18.11 19.11 20.11 21.11 22.11
HedTb 1 ras MoTpe6. ToBaph! U TOProBs MHnekcPTC VMHnekcMMBB
MeTannbl 1 4o6bIva MalLUVMHOCT poeHmne —WHpexcronybbix puwek = /HAEKC BTOPOro 3WeNoHa
Xumms 1 HedbTexnmms DNeKTpo3HepreTnka VHBEKC LLMPOKOTO PbIHKa
®DuHaHCbI TenekoMMy HUKaLmm
MHpexkc MMBB MHHOoBaLummn TpaHcnopt
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OcHoBHbIe nHgexcbl MockoBckou bupyxkm — MMBB n PTC
WHp ekc PTC

21.11

22.11

*n0o akuMAM, BXoAALWMM B 6a3v pacyeta nHaexkcos MMBE v PTC

BnusiHMe akuui Ha uHA eKcbl, %

SBER

VTBR

LKOH

MGNT

GMKN

CHMF

TATN

BANEP

MTSS

NVTK

-0,2% -0,1%

VlHAeKC MMBB

Uupexc PTC

0,0%

+1,28%
+0,77%

0,1% 0,2%

BnmsiHne Ha
Ml'lﬂeI{Cbl 3a Hegesro

-0,59%
-0,72%

0,3%

1466
1459
1452
1445
1438
1431
1424

UTorosoe
BAusiHne, %

+0,69%
+0,05%

3a Hegento ¢ 18 no 22 Hosbpst 2013r. pOCCUNCKUIA PbIHOK
aKUMIN  NPOAEMOHCTPMPOBAN MONOXMUTENbHYIO AWHAMMKY MO
nHaekcam MockoBckoi Bupxu. MHaekc MMBB noBbicuica Ha
0,69% pno 1 504,10 nyHkToB (1 493,79 nyHKTOB Ha 15 HOsI6PA
2013r.), ponnapoBbin MHaekc PTC Bblpoc Ha 0,05% po
1 444,91 nyHkToB (1 444,24 nyHKTOB Ha 15 Hos16ps 2013r.).

Mo cocTosHuio Ha KoHel Hepenn WHaekc MMBB 6bin Ha
1,61% HuMxKe cBoero 3akpblTs Mecaly Hasag (1 528,76
MYyHKTOB Ha 22 okTs6ps 2013r.) n Haxoamnncs Ha 7,23% Bbile
aHanornyHoro nokasatens rog Hasag (1 402,64 nyHKTOB Ha 22
Hos6ps 2012r.). UHpoekc PTC 6bin Ha 4,85% Huxe cBoero
3akpbiTva Mecau Hasag (1 518,54 nyHkTOB Ha 22 oKTa6ps
2013r.) u Haxogunca Ha 1,76% Bbllie aHanorMyHoro
nokasatenss rog Hasaa (1 419,88 nyHkTOB Ha 22 HOSI6ps
2012r.).

MoBblleHne WHaekca PTC Ha npoweawein Hepene
COMpPOBOXAaN0Ch MOHVMKEHMEM BONMATUNBHOCTM: PoCCUACKUIA
MHAEKC BoNnaTunbHOCTM RTSVX noHu3uncs Ha 8,99%.

Hanbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
OKasano MoBblllEHNE LEeH Ha O06blkHOBeHHble akuuu OAO
«lasnpom» (+0,26%), OAO «CbepbaHk Poccmm» (+0,20%) u
OAO baHk BTB (+0,11%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxu, coctasun 156,18
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WHAEKCOB, Ha KOHeL Heaenu coctasuna 21 299,04 mnpa. pyb.

Mo ntoram Hepenu 34 akuuu, Bxoasiwme B 6asy pacyeTa
MHaoekca MMBB, okasanu Ha ero AMHaMWKy MOoXKUTESIbHOe
Bo3gencteme (+1,28%), 15 UeHHbIXx 6yMar MOBAMSIN
oTpuuatensHoe (-0,59%). LleHa 1 akumu He nameHunacs.

Hambonbwwii Bknag B poct MHaekca MMBB no utoram
Hepenu BHeCnM ueHHble 6ymarn HedTn m rasa (+0,45%) wm
¢urHaHcoB (+0,39%).

Ha Hedrerasosbit  cektop  npuxoautcs  49,35%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpeamn ocTarnbHbIX
oTpacnein BblAensioTcs GuHaHcbl (Bec B uMHAekce 21,88%) u
TenekoMmyHukaumm (8,07%).

BnusiHwe u Bec ceKTopoB B
Brvsinve, % WHa ekce MMBB @ Bec
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepens ¢ 18 no 22 Hos6ps 2013r.
NHpexc rosybbix gpmuwex

10 355 Munexeromy Gl duex 3a Hegento ¢ 18 no 22 Hos6ps 2013r. UHaekc

10 315 - Hl!&l ronybbix uweK MPOAEMOHCTPUPOBAN MONIOXKUTENBHYHO
lﬂl!?q: 0 LMHAMUKY.

10275 lFl'f ] ﬂ 4 Mhpekc rony6bbix duiek nosbicuncs Ha 0,66% Ao

10 235 -j. #wlljm ﬁ * L 10 253,49 nyHkToB (10 186,56 NMyHKTOB Ha 15 HOs6PS

10 195 - iﬁjﬁ . L*i 2013r.). Mo cocToaHMiO Ha KoHel Heaenn WHaekc

.:I]+ i rony6bix guwek 6bin Ha 1,37% HUXe CBOEro 3aKpbITUS

10 155 - Mecau Haszaa (10 395,80 nyHKTOB Ha 22 okTa6ps 2013r.)
N Haxoauncs Ha 6,90% Bbile aHanorM4YHOro NokKasartens
roa Hasag (9 591,85 nyHKTOB Ha 22 Hos16ps 2012r.).

Mo wtoram Hegenm 13 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
OKa3a/in Ha ero AMHaMWKY MOSIOXWUTENbHOE BO3AENCTBUE
(+1,13%), 4 akumm nosausnu otpuuatensHo (-0,51%).

18.11.2013  19.11.2013  20.11.2013  21.11.2013  22.11.2013
*M0 aKLUMAM M3 COCTaBa MHAEKCa rofny6bix duLek

Hanbonee no3nTMBHO Ha AMHaMUKe WHAekca

BRinsiHMe aKLWii Ha NHAeKc ronybbix  dWIEK  OTPasuioCh  MOBbIEHWE  LieH
rony6eix guwek, % 06bIKHOBEHHbIX  akumii  OAO  «[asnpom»,  BAMAHWUE

GAZP | | | KoTopbIX cocTaBuno +0,30%, u «C6epbaHk Poccum»
SBER ! i i i (+0,23%).
VTER | | | Hanbonbluee HeraTMBHOE BAMSHWE Ha AMHAMMKY
LKOH | | : : NHaekca ronybbix dullek okasani 06bIKHOBEHHbIE aKLMK
"éﬁx OAO «HOBAT3K» (-0,14%) 1 OAO «MTC» (-0,14%).
TATN i i i i Ha HedTerasosbil cektop npuxoautcs 54,99%
ROSN | ! ! ! CYMMapHOii KanuTanm3auum MHAEeKca ronybbix duLlek.
SBERP | ! ! ! Cpean oCTanbHbIX OTpacnei BbIAENATCS (UHAHCOBIN
SNGSP | ! | | cekTOop (Bec B uHAekce 22,33%) n TENEKOMMYHMKaLMK
VDR | : : ! (7,40%).
TRNFP E E E
SNGS ! ! | :
RTKM | : |
URKA | | |
MTSS : : : Bec B
NVTK | | | Wnpekce | BeCB

HammeHoBaHue UHAEeKce

MMBB

rony6bix

02% -01% 0,0% 01% 02% 03% 0,4%

H3meHeHne yeHbl Pocr Be3 . UTorosoe
3a Hegesro W3MEHEHWW| pansiHne
13 4 0 17

GAZP [asnpom, ao 17,93% 15,57%
MK Hopunbckuit

GMKN HUKENb, 30 3,77% 3,28%
+1,17%  -0,51% 0% +0,66% HYDR Pycluapo, ao 1,02%  0,88%
LKOH JIYKOWTJ1, ao 15,91% 13,82%
BnusaHne u Bec CEKTOpOoB B
Brvmmve, % MHp ekce rony6bix uiex @ Bec MGNT MarnuT, ao 7,09% 6,16%
0,6% MTSS MTC, ao 5,25% 4,56%
22,33% NVTK HOBAT3K, ao 5,37% 4,67%
0,4% ROSN PocHedTb, a0 5,12% 4,44%
54,99% RTKM Poctenekom, ao 2,15% 1,87%
0,2% 5.77% 7,09% SBER C6epbaHnk Poccuun, ao 17,15% 14,89%
1,02% O O SBERP Cb6epbaHk Poccuun, an 1,35% 1,17%
00% 2 SNGS CypryTHedrTeras, ao 3,98% 3,45%
@ SNGSP  CypryTHedreras, an 2,14% 1,86%
-0,2%

@ TATN IaT;?E‘J’aWHaI o 2,43%  2,11%
0,4% 7,40% TRNFP  AK TpaHcHedTb, an 2,12% 1,84%
L 8. 3 = z_ _ URKA Ypankanui, ao 3,39% 2,95%
52 iz 53 ige  8: T VIBR  Bark BTB, a0 383%  3,33%
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HUHaeKchI WnpokKoro ppiHKa M BTOPOIo 3LE/IOHa

WHA exc WMpoKoro pbiHka
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06bem Topros*, mapa.py6.
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*M0 aKLUMsM 13 cocTaBa Maekca LMpOKOro pbiHKa

19.11 20.11 21.11 22.11

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

TRCN

PRTK

SYNG

WTCM

IRGZ

OGKE

GCHE

-0,3%

0,0% 0,3% 0,6% 0,9% 1,2% 1,5%

BnusiHne akumii Ha MHA eKC LWMPOKOro pbiHKa, %

SBER
VTBR
LKOH
MGNT
MTSS
NVTK

-0,2%

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

BnmsiHne Ha WUTorosoe
CHuxeHune o
MHﬂel{Cbl 3a Hegesro BnusHue, %

MHAeKC BTOPOro 3wesIoHa +2,06% -1,30% +0,76%

3a Hegento ¢ 18 no 22 Hosibpsa 2013r. UHAeKC akuumi
BTOPOro 3wenoHa nosbicuncad Ha 0,76% po 2 964,32
nyHkToB (2 942,08 nyHkTOoB Ha 15 Hos6ps 2013r.).
MHaekc akumin lwmpokoro pbiHka npubasun B Bece 0,70%
n coctaenn 1 063,16 nyHkToB (1 055,73 nyHkTOB Ha 15
Hos16ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
alWenoHa 6bi1 Ha 2,57% HWxXe CBOEro 3aKpbiTUs MecsiL
Ha3ag (3 042,66 nyHKTOB Ha 22 okTs6ps 2013r.) u
Haxoauncs Ha 8,38% Hwmxe aHanormyHoro nokasartens
roa Hazaa (3 235,30 nyHKTOB Ha 22 Hos16ps 2012r.).

WHaoekc wmpokoro pbiHka 6bin1 Ha 1,62% Huxe
CBOEro 3akpbITva mMecay Hasag (1 080,71 nyHKTOB Ha 22
okT6pss  2013r.) M Haxoauncd Ha 6,72% Bblwe
aHaNorM4YyHoro nokasartens rog Hasaa (996,25 nyHKTOB
Ha 22 Hos6ps 2012r).

Mo utoram Hegenu 32 ueHHble 6ymarn, BXoasme B
6a3y pacuyeTa WMHaekca BTOPOro 3LwlefioHa, OKasanu Ha
€ro AuMHaMuKy nonoXuTtensHoe BosaelcTeue (+2,06%),
18 akuuit noenusnu otpuuatensHo (-1,30%).

Hanbonbluee nO3UTUBHOE BAUSIHWME HA [AMHAMUKY
WHpoekca BTOpOro suiefioHa oOkas3anuM OObIKHOBEHHbIE
akumm  OAO «TpaHcKoHTeinHep» (+1,27%) un OAO
«MNPOTEK» (+0,23%).

Hanbonee no3utuBHO Ha AuvHamuke WHaekca
LUMPOKOr0 pblHK@ OTPa3uICad POCT UeH OObIKHOBEHHbIX
akumii OAO «lasnpom» (+0,26%) n OAO «C6epbaHk
Poccnn» (+0,20%).

Hanbonblumin Bknag B poct WMHaekca BTOporo
JllenoHa Mo WToraM Heaenu BHeCnM UeHHble bymaru
TpaHcnopta (+1,22%) u notpebuTenbckoro cekrtopa
(+0,20%).

Ha anektposHepretnky  npuxogutca  27,60%
CyMMapHOM KanuTanusauum MHaekca BTOPOro 3LIENoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTtenbckuin cektop (Bec B MHAekce 18,23%) wu
HedTb 1 ras (11,79%).

BnusiHne n Bec ceKTopoB B Bec
Bnvsanne ViHA eKce BTOPOrO 3LIe/I0Ha @
1,5%
0,
1,0% 8,85%
0,5% 18,23%

0,0%

2,24% 27,60%

' 10,54%
-0,5% 9,31% Q

-1,0%
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HNHpgexc MMBb-10

UHpekc MMBB-10 MpupocT ueH akuwiiB UHa ekce MMBB-10, %
3280 - : | | :
JI VTBR : :
3260 - i;l?ljl? *H']*?E'] HYDR i i
|£ ,L[;Iljm I q;lﬂ] 0 4 GMKN .
3240 ot !T‘?i[] ! D+ A | |
] # SBER |
3220 - '#.? +* il -
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SNGS ! i
URKA i i
RTKM

-5% -4% -3% -2% -1% 0% 1% 2% 3% 4%

18.11 19.11 20.11 21.11 2.11
*M0 aKLMaM 13 cOCTaBa MHAeKkcaMMBB-10

Nrgexc MMBb UWHHoBaynmn
WUHua ekc MMBB UHHOBaLmm BausHWe aKuMii Ha MHAEKC
384 ‘* MMBB WHHoBaumyn, %
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*N0 aKLMAM U3 cocTaBa MHoekca MMBE MHHoBaLIMK -12% -09% -06% -03% 00% 03% 0,6%
HNHpexc PTC Cnbups
WHa ekc PTC Cbupb Bnvsinve akuwii Ha Uip exc PTC Cubupb, %
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HosiroBos peIHOK

3HauyeHue U3MmeHeHue 3a nepuoa

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumi

RGBI 133,71 -0,23% -1,51% 0,75% -1,86%
RGBI-tr 323,30 -0,10% -0,91% 2,57% 5,45%
[oxoaHocTb 7,21% 36.n. 17 6.n. -17 6.n. 29 6.n.
HHAeKcsI KopriopaTHBHbIX 06/IMraymi
MICEXCBICP 93,34 -0,07% -0,14% -0,02% 1,06%
MICEXCBITR 241,86 0,08% 0,54% 1,93% 9,40%
[oxoaHocTb 7,52% 2 6.n. -20 6.n. -316.n. -1366.0.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni
MICEXMBICP 97,20 -0,01% 0,08% -0,28% 0,68%
MICEXMBITR 178,20 0,15% 0,80% 1,60% 8,34%
[loxoaHOCTb 7,86% 06.n. 10 6.n. 11 6.n. -57 6.n.
KoHcepBaTUBHbIi 1 613,52 0,06% 0,49% 1,91% 8,16%
CHanaHCMpOBaHHbI 1 408,98 -0,06% 0,05% 2,25% 6,03%
ArpeccuBHbIN 1 214,65 -0,20% -0,48% 2,71% 4,36%
HNHgnkaropbi craBok PEIO no akynam
OBepHanT 6,14% 4 6.n. -3 6.n. 12 6.n. 6 6.n.
1 Hepens 6,69% 8 6.n. 230 6.n. 40 6.n. 70 6.n.
2 Hepenv 6,61% 06.n. -2146.n. -9 6.n. -34 6.n.
HHankaropsi ctaBok PEIO no ob6smraynam
OBepHanT 6,17% 4 6.n. 16.n. 13 6.n. -10 6.n.
1 Hepens 6,55% 27 6.n. 30 6.n. 36.n. 109 6.n.
2 Hepenu 6,66% -22 6.n. 21 6.n. 26 6.n. -100 6.n.
HMHaMHKa MHAOEKCOB COBOKYMNHbLIX UeH
100,2% [~~~ - e s oo s r 4500
100,1% = === == = == = m m e e e e oo - - - 4000
100,0% 3 500
99,9% 3000
99,8% 2 500
99,7% 2 000
99,6% 1 500
99,5% 1000
99,4% 500

99,3% 0

18.11 19.11 20.11 21.11 22.11

mmmm RGBI trade volume M. py6.
RGBITR

mmmmm MICEX CBI trade volume MnH.py6.
MICEXCBITR

mmmmm MICEX MBI trade volume MnH.py6.
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Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbIN Aoxoa) cHusuncsa Ha 0,10% ao 323,30
nyHkToB (323,61 Ha 15 Hos6ps 2013 r.). Mpwn 3ToM
CcpeaHeB3BelLLeHHas [OXOAHOCTb obnuraumi,
Bxoaawmx B 6a3y pacyeta uHAekca, Bblpocia Ha 3
6a3nCHbIX NYHKTOB U cocTaBuna 7,21%.

NHpekc MYHULMNANbHbIX obnuraumii
MICEXMBITR  (COBOKYMHbIA ~ goxof)  rokasan
NONIOXUTENbHYIO AnHaMuKy U coctasun 178,20
NyHKTOB, pocT Ha 0,15% (177,94 Ha 15 Hoa6ps
2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,08% u coctasun 241,86
MYHKTOB.

KoHcepBaTuBHas CTpaTerns BNoXeHus CpeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrnednna
6bl pocT Ha ypoBHe 0,06% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxkeHune Ha 0,20% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusMenunace ¢ 6,13% no
6,17% (pocT Ha 4 6a3uncHbIx nyHkTa). CtaBka PEMNO
OBEPHANT MO aKuMsIM Ha KOHEL, NpoLleaLlein Heaenm
coctasuna 6,14%.

LoxoaHOCTb K noraweHnto 06anMraumii, BRIKYEHHBIX
B MH[EKCbI
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MOCKOBCKAS ®OHAOBbBIE UHAEKCI

Hepens ¢ 18 no 22 Hos6ps 2013r.
lTpon3BOAgHbIE Ha MHAEKCHI

UNHaekc PTC n 6a3ucobl pbrouepcos

RTSI Basnc: 3a Hepgento ¢ 18 no 22 Hosbps 2013r. obbvem

TOProB NPOU3BOAHLIMU WMHCTPYMEHTaMW Ha WHAEKCHbl Ha
MockoBckoW bupye coctaBun 461,46 mnpa. pybnei nam
90 4,87 MNH. KOHTPAKTOB.

P60 Hanbonee nMKBMAHLIM CPOYHBIM KOHTPAKTOM Ha
30 poiHke FORTS saBnsetca @btovepc Ha WHpgekc PTC,
06beM TOProB MO 3TOMY KOHTPaKTYy Ha MPOLUION Hepene
coctaBun 389,93 wmnpa. pybneit wam 4,12 MAH.
- 30 KOHTPaKTOB.

60 ®btoyepcbl Ha WMHaekc PTC Ha npolwwnio Hexene
-+ 9,0 NnpenMyLLECTBEHHO TOProBasnchb B 63KBOp,qaLMM. MHﬂeKC
PTC 3a Hegmenwo npubasun B Bece 0,05%, npu 3TOM
AekabpbCKue U MapToBCKME (bloYepchbl NOAOPOXKaNM Ha
Mfa12013 19.11.2013 20.11.2013 21.11.2013 211203 % 0,22% 1 Ha 0,19% COOTBETCTBEHHO.

——RTSI ——Ba3suc RIZ3 u RTSI, nyHKTOB Basuc RIH4 u RTSI, nyHKTOB CyMMaprIVI O6'beM OTKprTbIX |-|O3ML|,V|I\;| B
KOHTpaKTax no (btoyepcam Ha MHaekc PTC 3a Hepento
BbIpoC Ha 4,65%.

O6bveM TOpProB blOYEPCHLIM  KOHTPAKTOM Ha
MHpoekc MMBB coctaBun Ha npowegwein Heaene 2,71
MApA. pybnen wnm 17,92 ThiC. KOHTPAKTOB. 3a HeAento
6bI/10 OTMEYEHO YBENMYEHNE 06bEMa OTKPbLITbIX MO3ULIMIA
421 - R P ) B KOHTpakTax no ¢btoyepcy Ha MHaekc MMBB Ha 9,70%.

O6bem TOpProB onuuMoHamn Ha WHpekc PTC
COCTaBWN Ha npoLuion Heaene 68,80 mnpa. pyénein wnm
0 — T 0 736,74 TbicAY KOHTpakTOB. O6bEM OTKPbITHIX MO3MLIMIA
coctaBun 172,67 wmnpa. pyébne unm 1,89 MAH.
KOHTPaKkTOB. [lpy 3TOM Ha [0  OMNUMOHOB NyT
npuxognnocb  68,25%  OTKpPLITOrO  MHTEpeca Mo
onuMoHaM.  HambonbluMit  OTKPbLITLIM  MHTEpEC Mo
onuuoHaM Konn 6bin cocpeaoTodeH Ha cTpaiike 155 000,
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccumn. MiHAEKCh! aKUmMii OTHOCSATCS K TUMY B3BELLUEHHBIX MO KanuTanmsaumm hoHAO0BbIX MHAEKCOB. B ocHOBE MX (hopMysibl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTaan3aumum akumi, BKIILOYEHHBIX B CMIMCOK MHAEKCA, K aHaNOrMyHOMY MoKasaTesto Ha HavanbHyio
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 aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin deaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LieH aKLWiA,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanMTanM3aumMn WHAEKChbl HauMbonee NMKBUAHBLIX AKUMA POCCUMCKUX
SMUTEHTOB, 3KOHOMMYECKAs! AESTENIbHOCTb KOTOPbIX OTHOCUTCSt K COOTBETCTBYIOLLMM CEKTOPaM 3KOHOMMKM, AOMYLLEHHbIX K 0BpaLLeHuio
Ha Bupye 1 BKIOYEHHBIX B 6a3y pacyeTa uHaekca LLMpokoro pbiHka. MeToankoi NpeaycMOTPEH pacyeT MHAEKCOB N0 AEBSTU OTpacsisM
3KOHOMMKM:

MICEX O&G (RTS0g) — UHAEKC aKumii KoMnaHui HedTerasoBoi oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTUYeCcKon oTpaciu

MICEX TLC (RTStl) — MHAEKC akuMii TENEKOMMYHUKALIMOHHbBIX KOMMAHMIM

MICEX M&M (RTSmm) — MHAEKC aKuuii KOMMaHWIM MeTaNypruiyeckor U ropHoaobbIBaoLLEen oTpacnein

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTENbHOW OTpaciu

MICEX FNL (RTSfn) — nHAeKC akumit kKoMnaHui prHAHCOBO-6aHKOBCKOM OTpacsiv

MICEX CGS (RTScr) — MHAEKC aKLuMi KOMMaHuiA NoTpebUTeNbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKkuuii KOMNaHUA XUMMUYECKOM U HEDTEXMMUYECKON OTpaciu

MICEX TRN (RTStn) - MHAEKC akuUMi1 TPaAHCMOPTHbIX KOMMaHWiA

PacueT 3HaueHWi OTpacneBbIX MHAEKCOB MPOM3BOAUTCS B pybnsax v B gonnapax CLUA. Mpu 3ToM B KayecTBe «pybneBoi uctopum»
3HAYeHWU WHAEKCOB WCMOJb3YETCS «UCTOPUS» 3HAYEHWM OTpacieBblX WMHAEKCOB MMBB, a «BaflOTHOM MUCTOpPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

UHaekc rony6bix dmulek SBNSETCS UHANKATOPOM pbiHKa Hanbonee NIMKBUAHbLIX akLUMi POCCUIMCKMX KOMMAHWIM UM TakK Ha3blBaeMbIX
«rony6bix cuwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWM LIEH CAENOK C akumsMm 15-Tn Hambornee NMKBUAHBIX SMUTEHTOB POCCUIACKOIO
(oHA0BOrO pbiHKa. PacyeT nHAekca BefeTCs Ha OCHOBAHUM LIEH aKLMI, BbIPaXKEHHbIX B pybnsXx.

UHpekc MMBB10 - npeactaBnseTr cobol LEHOBOWM, HEB3BELIEHHbIM MHAEKC, PacCUMUTLIBAEMBbIA Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NMKBUAHBLIX aKLUMM, AOMYLEHHbIX K O6palleHuto Ha 6upxe. WMHAEKC OTpaXKaeT MnpupoCcT CTOMMOCTY
nopTdens, coctosulero u3 10 akuuii, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHblii MOMEHT BPEMEHWU OIMHAKOBBI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAMKATOP, KOTOPbIV XapaKTepU3yeT AMHAMUKY LEH aKUMii SMUTEHTOB, CO CPEAHMM W HAYasibHbIM
YPOBHEM KanuTanu3auuu. B cocTtaB mHAekca BxoasT 50 akuuid, crneaylowmx B pedTuHre no kanuTanusaumm c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAeKcoB — MHaekca MMBBE n MHaekca PTC. MHAEKC pacCcuMTLIBAETCS Ha OCHOBE LIEH aKLWW, BbIPaXEHHbIX B
py6nsix Poccuiickoii ®epepaumu u B gonnapax CLUA.

MUHAaeKC akuuii LUMPOKOro pbiHKa - UWHAMKaTOp, BKAtodatowmini TOM 100 LeHHbIX 6yMar, OTOBpaHHbIX Ha OCHOBaHUWM KPUTEPUEB
NUKBMAHOCTM, KanuTanu3auuMm W OO0NM aKuuidi, Haxodsuimecs B cBoboaHoM obpalueHun (free-float) m aBnsietcs ocHosoit ansi
copMupoBaHus 6a3 pacueTa OCTasbHbIX MHAEKCOB MockoBckoM Bupixu. TOM-50 KOp3WHbI MHAEKCA LUMPOKOrO PbiHKA COCTaBsIIOT 6asy
pacyeTa MHaekca MMBB u UHpekca PTC, a ocTaBlumecs 50 akumii — KOp3uMHy MHAekca BTOporo auienoHa. B 6asy pacyeTa kaxaoro
0TPaCc/MeBOro MHAEKCA BKIHOYAKOTCS aKLMM COOTBETCTBYHIOLLErO CEKTOpa, BXoAsLMe B COCTaB MHAEKCa akUMI LMPOKOro pbiHKa.

AL

UHaekc MMBB — MHHOBaLMM — VHAEKC aKLIMI POCCUIACKUX KOMMaHWI cekTopa "PbIHOK MHHOBALWMIA U MHBECTMLIMIA".

PervoHanbHble MHAEKCbI — WHAEKChI aKLWIM, KOP3UHbI KOTOPbIX BKJIHOYAOT LeHHble bymaru, AonylleHHble K TopraMm Ha MOCKOBCKOM
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTM U KanuTaausaumu 1 Bedylyx CBOK AeATeNlbHOCTb MPenMyLLECTBEHHO B TOM WAu
MHOM cheaepanbHOM OKpyre. Ha CeroaHsILWHWIM AeHb AOCTYMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cnbupb.

POCCMACKMIA MHAEKC BOJIATWIBHOCTU — WHAMKATOP CPOYHOIO PbiHKA, KOTOPbIM PACCUMTHLIBAETCS HA OCHOBE BONATWUIIBHOCTM LIEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctoMmocTn npumensieTcss dopmyna braka-LUoyn3sa.

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMMaLMOHHBLIX MHAEKCOB BK/OYAET MHAEKC KoprnopaTuBHbIX obnuraumin MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CerMeHTax poCCUMCKOro 06MraLUMOHHOrO pbiHKa. O6AMraLuMoHHbIE MHAEKCH PACCUUTLIBAKOTCS OAHOBPEMEHHO MO TpeM MeToaukaM: «total
return», «clean price» n «gross price». [ns 6a3 pacyeTa 0OMMraLMOHHBIX WMHAEKCOB OCYLUECTBISIETCA TaKXe pacyeT nokasaTenen
Aopauny 1 IOXOAHOCTU K NOralleHuio.

UnaukaTtopbl ctaBok PEMO - pacueTHble nokasaTenu, oTpaxalolme KOHBIOHKTYpY poccuickoro 6upxesoro peiHka PEMO. Pacuer
nHankaTtopos ctaBku PEMO ocywectBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO ¢ obnurauwamu. B pacyer
NMPVUHUMAIOTCS CAENKW, COBEpPLUAaeMble C aKuMsMM, BKIOYMEHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takke caenku ¢ obnuraumsmu,
BKJIIOYEHHBIMU B TOMb6apaAHbIi cnncok baHka Poccun. B 3aBMCMMOCTM OT CPOKOB UCMONHEHUs caenok PEMO, ucnonb3yeMmblx Ans pacyeTa,
WHAMKATOPbl AENATCA Ha OAHOAHEBHbIE MHAMKATOPbI "overnight”, nHavkatopsl "1 Hepens" n "2 Hepenn".

MockoBckas bupxxa MMBB-PTC
[JlenapTaMeHT MHAEKCOB U1 BUPXXEBON MHGOPMaLK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (nob. 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 KOMMNaHUsl CYMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTe. [aHHas MHbOopMaums NPesocTaBnseTcsl 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 MPEASTOXEHUS MW Xe NPUrIalleHnst Ans NPoAaXu UK 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 U Ha HUX Henb3si NnosiaraTbCsl B CBA3M C KaKMM-NMB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNlbCTBOM WU/N e MHBECTULIMOHHBIM pelleHWeM, CBS3aHHbIMU C HUM, paBHO
KaK 1 OH He SIBNSIETC PEeKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiiach NpeaMETOM He3aBWUCUMMOW MpOBEpKU. B HEM TakXke He COAepXMTCS Kakux-nvMbo 3aBepeHui 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 adPUAMPOBaHHBIX MWL UM UX AUPEKTOPOB, COTPYAHWKOB 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
MCMOMb30BaHNEM 3TOTO AOKYMEHTA MU 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, OTHOCAMMMUCA K HaleMy (UHAHCOBOMY MOMOXEHWUIO, BU3HEC-CTpaTErnu, NiaHaM MeHEeMKMeHTa W 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 MPUYMHOW TOTO, YTO HALUM HbIHELUHWE MoKa3aTesnu, AOCTVXKEHUS], CBEPLUEHUSI UMW e NPOU3BOACTBEHHbIE MoKasaTenu, 6y AyT CYLIECTBEHHO OT/INYaTLCs OT
TeX, KOTopble CChOPMyIMPOBaHbl MW NOAPA3yMEBAIOTCA NOA 3TUMM MPOTHO3HbIMU 3as8BIEHUAMU. [JaHHble NMPOrHO3HbIE 3asIB/IEHNSI OCHOBaHbI Ha MHOMOUMC/IEHHbBIX MPE3YMNUMSX
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, AOCTUXXEHMS, CBEPLLEHWS UM XKE NPOU3BOACTBEHHBIE MOKA3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TEX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

. BOCMPUATNE PbIHOYHbLIX YCNYr, NpeaocTaBnseMblX KomnaHveii n ee Ao4yepHnMn O6LL|,eCTBaMVI;

. BOMIATUILHOCTL (@) POCCWIACKOM 3KOHOMMKM M PbiHKa LEHHbIX ByMar u (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHWsi W ee aodepHue obliecTsa
OCYLLIECTB/ISIOT CBOIO EATENBHOCTb;

. M3MeHeHWs B (a) OTEUECTBEHHOM M MeXAyHapOAHOM 3aKOHOAATENLCTBE W HANOrOBOM perynupoBaHuu v (b) rocyAapCTBeHHbIX NporpaMMax, OTHOCSLUMXCS K (UHAHCOBbIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

i POCTOM YPOBHS KOHKYPEHLMU CO CTOPOHbI HOBbIX MFPOKOB Ha pblHKe Poccuu;

i CNocobHOCTb ycnesaTb 3a 6bICprIMVI U3MEHEHNAMU B Hay‘-lHO-TeXHW—IeCKOﬁ cpene, BKN4vas CNocobHOCTb UCMONb30BaTh pacClUnpeHHble d.)yHKLlI/IOHaJ'IbeIe BO3MOXXHOCTH,
KOTOpblE MONYyNSPHbI Cpean KNMeHToB KoMnaHum u ee AovepHuX O6LL|,eCTB;

. CMOCOBHOCTb COXPaHsTb NPEEMCTBEHHOCTb NPOLIECCA BHEAPEHUS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PaBHO Kak U NOAAEpKa KOHKYPEHTOCMOCO6HOCTY;

. CMOCOGHOCTb MPUBJIEKATb HOBbIX KIIMEHTOB Ha OTEUECTBEHHBIN PIHOK 1 B 3apyBeXHbIX IOPUCANKLMSX;

. CrMoco6HOCTb YBENNUMBATDL NPEAJIOKEHNE NPOAYKLMM B 3apy6EXHbIX IOPUCAUKLIUSIX.

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, WM nepeMeH B YC/IOBUAX UK obcrosTenbCTBax, Ha KOTOPbIX OCHOBAHbI 3TU MPOrHO3HbIE
3adaBneHus.



