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S

3HauyeHue

Komno3snrrelie nHAEKCHI

Hos6pb 2013r.

U3mMmeHeHuMe 3a nepuop, %

NHaekc MMBbB 1 479,35 -2,04%
NHpekc PTC 1 402,93 -5,23%
- ronyGeix 10064,13  -2,08%
VHACKE BTOPOTO 294453 -2,54%
MHAEKC LUMPOKOro

pblHKa 1 045,75 -2,05%
OtpacsiieBbie HHAEKCHI (Py6. 3Ha4YeHNs)
HedTb 1 ras 3425,91 -3,64%
DNeKTpo3HepreTuka 952,97 -9,79%
C”(;’KTTF(’)e:"'Te”bC"““ 6170,00  2,77%
TenekoMMyHuKaumm 2 295,27 -8,07%
MalumHocTpoeHue 1 818,89 -2,97%
®OrHaHChI 5139,18 5,37%
Xumust n HedbTexMMmns 6 127,76 -0,77%
MeTannbl 1 aobblua 2 173,34 -0,22%

8,41% 5,22%
8,67%  -2,34%
9,30% 4,57%
-2,24%  -8,69%
8,23% 4,57%
5,46% 9,34%
-16,55% -43,04%
8,66% 32,12%
6,32%  13,28%
2,00% -1,87%
15,47%  16,07%
1,79% -22,43%
3,39% -21,48%

®OHAOBbLIE MHAEKCDHI

B Hosibpe 2013r. pOCCMIACKMIA PbIHOK aKLUui
NPOAEMOHCTPMPOBA OTPUUATENbHYIO AMHAMKKY MO
mHaekcam  MockoBcko  bupxu.  UHaekc MMBB
noHusmnca Ha 2,04% po 1 479,35 nyHkros (1 510,21
nyHkTOB Ha 31 okTsbpsi 2013r.), Aonnaposblii NHAEKC
PTC yman Ha 5,23% po 1 402,93 nyHKTOB
(1 480,42 nyHkToB Ha 31 okTsa6psa 2013r.).

Kypc ponnapa CLUA no oTHoweHuto Kk pybnto 3a
npoLeawuin Mecsl, Bbpoc Ha 3,34%.

Ha ¢doHaoBoM pbiHKe Habnioganocb MoBblLEHWE
BONATU/ILHOCTU: POCCUICKUIA MHAEKC BONATUIIBHOCTM
nosbicuncs Ha 3,97% po 22,50 nyHkTa (21,64 nyHKTa
Ha 31 okTabps 2013r.).

B npoweawem Mecsile 60MbWMHCTBO KITHOYEBbIX
CEKTOpOB 9KOHOMUKM, npeacTaBneHHbIX Ha
POCCUICKOM ¢oHaoBOM pbIHKE, nokasasno
oTpuUaTenbHY0 AMHaMuUKy. JInaepom nageHus crana
3M1eKTpO3HepreTMKa: MOHWXKEHWE MO OTpacieBoMy
MHAeKCY coctaBuno 9,79%. Takke CylwecTBeHHoe
CHWXeHWe NpoAEMOHCTpYpPOBasN
TENEKOMMYHUKALUMOHHBIN U HedTerasosblil CEKTOPbI —
MHaekc TenekoMMyHukauui ynan Ha 8,07%, a
MHoekc HedTm M rasa notepsn B Bece 3,64%.
Hanbonblumin  pocT 6bi1 OTMeYeH B  (PUHAHCOBOM
cekTope — NHaekc mHaHcoB noBbicuncs Ha 5,37%.

o 0 0 WHoekc ronybbix dwuwek ynan Ha 2,08% po
MMBB-10 3178,91 -2,09% 6,86%  -2,24% 10 064,13 nyHktoB (10 278,04 nyHkTtOoB Ha 31
MHAeKC BONaTUIbHOCTH 22,50 3,97% -1,96% 0,63% oKTA6pa 2013r.).
MHpekc MMBB _ Q0 _ o | - % MHaekc BTOporo suwienioHa ynan Ha 2,54% po
MHHOBaUMK —— Azt AL | Sl 2 944,53 nyHktoB (3 021,22 nyHKkTOB Ha 31 OKTS6pS
2013r.). MIHaeKC WMpoKoro pbiHKa MoTepsia B Bece -
WHaekc PTC Cnbupb 425,88 -9,44% -6,05% -30,41%
A P 2 > . 2,05% wn cocraeun 1 045,75 nyHktoB (1 067,62
Kypc aonnapa (Ljb PO NyHKTOB Ha 31 okTsbps 2013r.).
USD / RUB 33,13 3,34% -0,14% 6,69%
KJTFOUEBbIE CEKTOPbDI KOMMNO3UTHbIE MHAEKCbI
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VIHneKc MMBB +1,13%

B Hosbpe 2013r. pOCCMWACKWUIA  PbIHOK  aKuui
NPOAEMOHCTPUPOBAN  OTPULATENbHYIO  AWHAMWUKY MO
nHaekcam MockoBckol Bupxu. MHaekc MMBB noHM3MICS
Ha 2,04% po 1 479,35 nyHkToB (1 510,21 nyHkTOB Ha 31
okTs6ps 2013r.), aonnaposbiii MHaekc PTC ynan Ha 5,23%
no 1 402,93 nyHktoB (1 480,42 nyHkTOB Ha 31 okTa6ps
2013r.).

Mo cocTtosHMIO Ha KoHeu Mecsua WHaekc MMBB
Haxoamncs Ha 5,22% Bblwe 3akpbiTus rog Hasaa (1 405,97
NyHKTOB Ha 30 Hos6psa 2012r.), NHaekc PTC 6bin Ha 2,34%
HWKe aHanorMyHoro nokasaTtens rog Hasag (1 436,55
nyHKTOB Ha 30 Hosbps 2012r.).

MoHmxkeHne MWHaekca PTC B npolwegweMm Mecsue

COMpOBOXAaNI0Cb MoBbILLEHNEM BOMATU/ILHOCTU:
Poccuiickuini Haekc BonatuabHOCTM RTSVX noBbicuAcA Ha
3,97%.

ObbeM TOproB LeHHbIMW 6yMaramu, BKIOYEHHbIMU B
6asy pacyeTta WHAEKCOB MOCKOBCKOM bBupxu, coctaBun
670,30 mnpa. pyb6., @ KanuTanu3auus akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHel Mecsua coctaBuna 20 908,55
mnpa. pyb.

Mo ntoram Mecsdua 31 akumsi, Bxoaswas B basy pacdeta
MHaekca MMBB, okasana Ha ero AMHaMKKy oTpuuaTenbHoe
Bo3geicteue (-3,17%), 19 wueHHbIXx 6yMmar noBAUSIM
nonoxutensHo (+1,13%).

Hanbonbwnii Bknag B nageHue WHpekca MMBB no
utoram Mecsiua BHeC/IM LeHHble 6ymarm HedTM M rasa
(-1,88%) un TenekomMMmyHukaumii (-0,69%).

Haunbonbluee HeratuBHOe BnusHME Ha WMHaekc MMBB
0Ka3aso MOHWXEHME LeH Ha Ob6blkHOBeHHble akumm OAO
«C6epbaHk Poccum» (-0,76%), OAO «JTYKOWNS» (-0,39%) u
OAO «MTC» (-0,38%). Hambornbluee NO3NTUBHOE BNMSIHUE
Ha WHpekc MMBB oOKka3ano nMoBbllLEHME LEH Ha
06blkHOBeHHble akumnm OAO «Maruut»> (+0,35%) n OAO
A®DK «Cucrema» (+0,17%).

Haubonbluee HeratuBHoe BAUSHME Ha WHaekc PTC
0Kasaso MOHWXeHMe LeH Ha ObblkHOBeHHble akuun OAO
«C6epbaHk Poccumn» (-1,24%), OAO «JTYKOW» (-0,83%)
OAO «MTC» (-0,53%). Hambonbluee No3NTMBHOE BAUSIHUE
Ha WHpekc MMBB oOka3ano nMOBbIWEHME LEH Ha
06blkHOBeHHble akumn OAO «Marnum» (+0,15%) n OAO
A®DK «Cucrema» (+0,10%).

Ha HedTerasosbii cektop npuxoautcs  48,78%
CyMMapHo/ KkanuTanu3auumn WHaekca MMBB. Cpeau
OCTasbHbIX OTpac/el BblAensoTcs GrHaHChI (BEC B MHAEKCE
21,93%) n TenekomMMyHukauum (8,01%).
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NHpexc rosybbix pmwex

061,eM Topros*, mnpa. py6. WHpekc rony6bix dmmek

- * -------------------- e 0380 B Hos16pe MNHaekc rony6bix ek
40 ---------------- s - - - g --- 10 300
0l & ﬁl'_:'ll o ; J_D ) T-F_"IJ‘ I T 1050 MPOAEMOHCTPMPOBAN OTPULATENbHYIO ANHAMMUKY.
20 a8 ﬁl] -1y J - - 410140
104 - - - ] - - oo *J.-- | 10 060 NHpekc ronybbix ¢uwek noHmsuncs Ha 2,08% po
0 +—t—ttttttt+—t+—t+—t—+——+—+—+—+— 9 980
T T T S 10 064,13 nyHkToB (10 278,04 nyHkTOB Ha 31 OKTS6pS
A e N R R 2013r.). Mo cocTosHMio Ha KOHel Mecsua MHaekc ronybbix

duwek 6611 Ha 4,57% Bbllle CBOEro 3aKpbiTUS rod Hasag
(9 624,04 nyHkTOB Ha 30 Hos1I6ps 2012 r.).
* 110 aKymsM 13 cocTaBa MHAeKca rosybbix guLex
Mo wtoram Mecaua 10 w3 17 uUeHHbIX 6yMar,
Bxoaswmx B Bbasy pacueta WHAekca ronybbix duilek,
Bnvsive akuwi Ha MiHa ekc rony6bix duwek,% OKasann Ha ero AVMHaMMKy OTpuLaTenbHoe BO3ZEeNCTBUE

MGNT : (-2,90%), 7 akumin noBnmsinu nonoxuTensHo (+0,82%).

VTER |

MK Hanbonblwee HeratvBHOE BAWSIHUE Ha AUMHAMKKY

G : MHpekca ronybbix duiek okasanu 0BbIKHOBEHHbIE aKLuK

TRNFP OAO «lasnpom» (-0,87%) u OAQO «C6epbaHk Poccum»

SBER : (-0,45%).

SBERP :

HYDR - Hanbonee no3utmBHO Ha AMHaMuke MHaekca rony6bix
: (uwek oTpasunca pocT LeH O6bIKHOBEHHbIX akuuii OAO

SNGSP «MarHuT» BNUSIHWE, KOTOPbIX COCTaBMIIO

SNGS (+0,41%) n OAQO BaHk BTB (+0,16%).

URKA .

NVTK Ha HedTerasosbin cektop npuxoautca 54,43%
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RTKM (Bec B uHAekce 22,38%) U MOTPEOMTENLCKUIA CEKTOPbI
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

Unpekc BTOPOro sweJsioHa NHpekc LUMPOKOro pbiHKa B H09|6pe MHHEKC BTOpOI'O SwenoHa YI'IaJ'I Ha 2,540/0
00 2 944,53 nyHkToB (3 021,22 nyHKTOB Ha 31 okTa6ps
3 040 - - 1077
2013r.). WHpekc wuMpokoro pbiHKa MnoTepsin B Bece -
3 020 - - 1070 2,05% wu coctaBun 1 045,75 nyHktoB (1 067,62 nyHKTOB
3 000 - | 4 063 Ha 31 okTa6ps 2013r.).
Mo cocTtosHMio Ha KoHeu Mecsua MHaekc BTOporo
2980 - - 1056
swenoHa 6bin Ha 8,69% HWMKe CBOEro 3aKpbiTUs rog
2960 - 1049 Ha3aa (3 224,91 nyHkToB Ha 30 Hoabps 2012r.). UHaekc
2940 4 e LUMPOKOro pbIHKA 6b11 Ha 4,57% Bbllwe CBOEro 3aKpbIThs
rog Hazag (1 000,07 nyHkToB Ha 30 Hos1bps 2012r.).
2920 - - 1035 Mo wtoram Mecsaua 31 w3 50 wueHHbIX 6ymMar,
Bxoaswmx B ba3y pacyeta MHpaekca BTOpOro 3LliesnoHa,
06beM Topros (ocH)*, Mnppa.py6. OKasarna Ha ero AMHaMuKy oTpuuaTenbHOe BO3AencTBue
(-4,51%), 19 akumii NOBAUANIM  MONOXMTESbHOE
(+1,97%).

Hanbonee HeratmBHO Ha AWHaMuke WHaekca
BTOPOr0  3LIeIoHa OTpa3uIocb nageHue LEeH
06bIKHOBEHHbIX aKuui OAO «KAMA3»
(-0,78%) n OAO «OrK-2» (-0,47%).

R T o R o B o B o B o TR e B e T B e I o T B e I e I e B I B e B e B o |
i B B B B B B B e B B B B B B B B B B Hanbonee HeratMBHOE BfMSIHWE Ha AMHAMMUKY
— N O NO " NMST WO O V4 N OIN DO
©Oo0O0O0Oo0 """ Hda AN NANNNNN MHaekca LMPOKOro pblHKa OKasann ObbIKHOBEHHbIE

akumn OAO «lasnpom» (-0,76%) n OAO «JIYKOWIT» (-
* 110 akymsM 13 cocraBsa MHgekca LUINPOKOro pbiHKa 0[390/0) .

BnusHue akuuii Ha MHAEKC BTOPOro 3LwesioHa, % .
. . . Hanbonblumin Bknag B nageHue MHaekca BTOPOro

SYNG - 3llefioHa Mo WUTOraM Mecsila BHEC/M LieHHble ByMmaru
PRTK * anekTpoaHepretukn  (-2,94%) U MaLIMHOCTPOEHMS
IRGZ (-0,61%).
OGKE ' Ha anekTtposHepreTuky  npuxogutca  27,58%
X : CyMMapHOW KanuTanusauun MHaekca BTOPOro 3LeoHa.
FESH : Cpeau OCTanbHbIX oTpacnei BbIAENSIOTCS
OGKB . . notpebutenbckuin cektop (Bec B mHaekce 18,71%) wu
KMAZ * . HedTb 1 ra3 (11,85%).
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Honzoeol pbIHOK
3a npoweawwmin Mecsy, UHAEKC rocyaapcTBEHHbIX
obnuraumin  Poccum  RGBITR  (COBOKYMHbIA — Aoxoa)

m— CHM3uncs Ha 2,12% po 320,22 nyHkToB (327,15 Ha 31
mm“ okTsi6pst 2013 r.). [lpu 3TOM CpeaHeB3BeLLeHHas

U3meHeHue 3a nepuoa

HHaeKcosl rocyaapcTBeHHbIX 06/1Mraumi JIOXOIHOCTb 06nuraumin, Bxoaawmx B 6a3y pacyeTa
RGBI 132,23 -2,70% -0,58% -3,43% WHAEKCa, Bblpocna Ha 32 6asuCHbIX MyHKTa WU
RGBI-tr 320,22 -2,12% 1,22% 3,78% coctasuna 7,40%.

[oxoaHocTb 7,40% 32 6.n. 56.n. 57 6.n.

HHaeKcs! KopropaTnBHbIX o6/IMraymsi NHaekc MYHULIMNANbHBIX ob6nuraLmii
MICEXCBICP 93,22 -0,27% -0,13% 0,90% MICEXMBITR  (COBOKYMHbIA  [0XOA)  MOKasan
MICEXCBITR 241,92 0,37% 1,79% 9,16% nonoXuTenbHytd AMHaMMKY W cocTaBun 178,01
HoxoaHocTb 7,57% -17 6.n. -26 6.n. -129 6.n. nyHKTOB, pocT Ha 0,26% (175,55 Ha 31 okTabpsa 2013

r.).
MICEXMBICP 96,94 -0,40% -0,22% 0,44%
MICEXMBITR 178,01 0,26% 1,63% 8,10%

B cekTope KOpMopaTWBHbLIX OBAMrauMii MHAEKC,

foxonxocte 7,96% 24 6.1. 15 6.n. -49 6.0 naccyyTaHHBIN MO METOAMKE COBOKYMHOO AOXOAQ,

MICEXCBITR Bbipoc Ha 0,37% W cocTasun 241,92
KoHcepBaTuBHbIif 1 615,15 0,39% 1,81% 8,01% nyHkTa. CpeaHeB3BelLEHHas [OXOAHOCTb CHU3MNach
C6anaHCUpPOBaHHbIN 1 405,88 -0,25% 2,60% 5,73% Ha 17 6a3MnCHbIX NyHKTOB U coctaBuna 7,57%.
ArpeccuBHbIN 1207,24 -1,02% 3,67% 3,88%

KOHCepBaTUBHas CTpaTeris BIOXeHMS CpeacTs
Ofc Dl B850 /00 FOIGE 2HIGNT Mo MHAEKCY MEHCUOHHBIX HaKomeHU obecneymna 6bl
1 Hepens 6,15% 53 6.n. -104 6.n. 127 6.n. pocT Ha ypoBHe 0,39% 3a Mecsil, arpeccvBHas
2 Hepgenu 6,61% 0 6.m. -24 6.n. -44 6.n. cTpaTerus — CHuxkeHue Ha 1,02%.

Huankaropsl craBokx PEI1O no obsnraynam

OBepHaliT 6,34% 26.m. 23 6.1. -7 6.n. 5

1 Hepens 6,68% 17 6.0, 1260 12 6.0, CTaBsz PEMO oBepHanT no obnavraumam 3a
2 veenm 6.81% 36 6.0, 18 6.0, 60 6., NPOWEAWNA MECAL u3MeHnnach C 6,32% po 6,34%

(poct Ha 2 6asucHbix nyHkTa). CraeBka PEMNO
OBEpPHaNUT MO akumMsM Bblpocia Ha 7 6asucHbIX

AWHaMUKa MHAEKCOB COBOKYNHbIX LileH
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B Hosbpe ob6beM TOproB  MpPOWM3BOAHBLIMM
MHCTPYMEHTaMM Ha WHAEKCbl Ha MoCkoBCKOM 6upxe
coctaBun 1 921,34 mnpa. pyénen wnm 20,35 MIAH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB MO 3TOMY KOHTPAKTy B MPOLUIOM Mecsue
coctaBun 1 554,10 mnpa. pybnent wnm 16,49 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mmecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsan B Bece 5,23%, npu 3TOM pAekabpbckue u
MapTOBCKME bloyepchbl nogewesenn n Ha 5,42% wn Ha
5,36% COOTBETCTBEHHO.

CyMMapHbIi ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
ynan Ha 9,35%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB cocraeun B npowegwem mecaue 10,18
Mnpa. pyébned wnu 67,75 ThiC. KOHTpakToB. 3a
npoLeawmnin Mecsil, 6bis0 0TMEYEHO yBENNYEeHUe obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
NHaekc MMBB — Ha 4,60%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
COoCTaBwn B npoLwsnoM Mecsite 356,90 mnpa. pyénein unm
3,79 MNH. KOHTpakToB. O6bEM OTKPLITHIX MO3NLMI MO
COCTOSIHMIO Ha KOHel, Mecsiua coctasun 199,66 mnpa.
pyéneit unu 2,15 MnH. KOHTpakToB. lNpu 3TOM Ha Aonio
ONUMOHOB  NyT  npuxoaunocb 65,06%  OTKPLITOrO
MHTepeca MO onuuoHaM. HambonbWwmnii  OTKPbITLIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
cTpaiike 155 000, MakcuMyM MO OMUMOHaAM NyT 6bin
OTMeYeH Ha cTtpaiike 135 000.

3a npoweawuin Mecal  yBenndeHue obbeMa
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
NHaekc PTC cocrasnno 7,45%.

OTKpbITblE NO3ULMYN B KBapTaJibHbIX
onuuoHax RTS-12.13 no crpaikaM, M/H.py6.
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NHpekcbl MockoBckoi BUpKM — KtoueBble MHAMKATOPbI OPraHN30BaHHOMO PbiHKA LIEHHbIX GyMar v NMpou3BOAHbLIX MHCTPYMEHTOB
Poccun. NHAEKChl akumMii OTHOCATCS K TWMY B3BELIEHHBIX MO KanuTanu3aumm OoHAOBbLIX MHAEKCOB. B ocHoBe mx (opMysbl pacyeTa
NEXWUT OTHOLUEHNE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuid, BKIKOYEHHbIX B CMMCOK MHAEKCA, K aHanorMyHoMy rnokasaTenio Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUMA KPYMHEMWMX WM AWHAMWMYHO pPasBMBAIOLIMXCS POCCUMACKMX 3MUTEHTOB. Pacuyetr 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 0TPAXalOT U3MEHEHNS LiEH aKLUMIM, 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) — UHAEKC aKumii KoMnaHui HedTerasoBoi oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYecKkon oTpaciu

MICEX TLC (RTStl) — MHAEKC akumnii TENEKOMMYHUKALIMOHHbIX KOMMAHWI

MICEX M&M (RTSmmM) — MHAEKC aKUMiA KOMMaHWI METaNNypruyeckoin U ropHoAo6bIBatoLLEN oTpacnen

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 aKUMi KOMMaHWi XMMUYECKOM U HEPTEXMMUYECKOW OTpaciun
PacueT 3HauyeHWin OoTpac/ieBblX MHAEKCOB MPOM3BOAUTCS B pybnsix u B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybneBor UCTOpUM»
3HAYeHWU 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
poccuiickoro hOHA0BOro pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LIEH aKLWIA, BbIPAXKEHHBIX B py6nsx.

UHpekc MMBB10 — npeacrtaBngeT coboi LIEHOBOM, HEB3BELIEHHbI WHAEKC, PacCUUTLIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi LeH 10 Hambonee NUKBUAHLIX aKUMMK, OOMYLLEHHbIX K OBpalleHuio Ha 6upxke. MHOEKC OTpaXkaeT MpUpOCT CTOMMOCTU
nopTcens, cocroswero u3 10 akuui, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHW OAUHAKOBbI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAWKATOP, KOTOPbIN XapaKTepusyeT AUHAMUKY LeH aKLUMii SMUTEHTOB, CO CPEIHUM W HayasbHbIM
YPOBHEM KanuTanusauuu. B coctaB uHaekca BxoasT 50 akuuii, 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
NUKBMAHOCTM, KanuTanu3aumMum W JONW aKuui, Haxoasimecss B cBo6oaHOM obpauleHun (free-float) u sBnsieTca ocHoBol ans
opMupoBaHust 6a3 pacyeTa OCTanbHbIX MHAEKCOB MockoBckoi Bupykn. TOM-50 KOp3nHbI MHAEKCA LUMPOKOMO PbiHKA COCTaBASOT 6a3y
pacyeTa WMHaekca MMBB u WHaekca PTC, a ocTaBlmecs 50 akuuii — kop3uHy MHAekca BTOporo sllefioHa. B 6a3sy pacueTta kaxaoro
OTPAC/NeBOro MHAEKCA BKJTHOUAOTCS aKLMU COOTBETCTBYHOLLEr0 CEKTOPA, BXOASALIME B COCTAB MHAEKCA aKLMI LUIMPOKOro pbiHKaA.

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

PernoHanbHble MHAEKCbI — MHAEKCHl aKLUMIM, KOP3WHbI KOTOPbIX BK/IIOYAIOT LieHHble ByMaru, AonylieHHble K TopraM Ha MOoCKOBCKOM
Bupxe, oTobpaHHble MO MOKa3aTensM IMKBUAHOCTM U KanuTanu3auumm U BedyLUMX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WM
MHOM beaeparnibHOM OKpyre. Ha cerogHsiluHuiA AeHb AOCTYMNHa UHopMaums no uHaekcy Cnbmpckoro deaepanbHOro 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.

O6/MrauMoHHble MHAEKCbI - CEMEUCTBO O6JIMMaLMOHHBIX WMHAEKCOB BK/IHOYAeT WHAEKC KopnopaTuBHbIX obnuraumit MICEX CBI,
WHAeKkc MyHUMUmMnanbHbix obnuraumnii MICEX MBI n MHaekc rocyaapcTBeHHbIX obnmraumii RGBI, oTpaXaiolme cMTyaumio B pasivyHbIX
CerMeHTax POCCUICKOrO OBNMraLuMOHHOIO pbiHKA. OBAWUrauMoHHbIE MHAEKCHI PacCUMUTLIBAIOTCS 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, oTpaxalolme KOHbIOHKTYPY pOCCUMickoro GupxkeBoro pbiHka PEMO. Pacuet
nHankaTopos ctaBkn PEMO ocywectensieTcs pasgenbHo ans pboiHka PEMO ¢ akumamu m peiHka PEMNO ¢ obnuraumsamu. B pacuet
NPVHUMAIOTCS CAENKW, COBEPLUAeMble C akuMsMM, BKOYeHHbIMM B 6a3y pacuyeTa MHaekca MMBB, a Takxke caenku ¢ obnuraumsimm,
BKJIIOYEHHBIMU B noMbapaHbii cnucok baHka Poccuu. B 3aBMCMMOCTM OT CPOKOB WMCMONHeHusi caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbl AENSTCA HA OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkaTops! "1 Hegens" n "2 Hegenn".

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 (nob. 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 KOMNaHUs CYMTAETCS UCTOUHMKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeHTE. [laHHash MHGOpMaumns NpeaoCcTaBnseTcs NO COCTOSHUIO Ha
[aTy HacTosILLEro JOKyMeHTa U MOXeT bbiTb n3MeHeHa 6e3 kakoro-nnbo yBeaomneHus.

[laHHbIN JOKYMEHT He ABNSeTCs, He OPMUPYET U He AO0SHKEH PacCMaTPUBATLCS B KAYECTBE NPEAJSIOKEHUS UM XKe NPUraLLeHns Ans NpoAaXu UK y4acTus B MOAMNUCKE, UMK Xe,
Kak nobyxaeHne K NpMoBpeTEHNIO MM e K NOANUCKE Ha Kakune-nmbo LieHHble ByMaru, a Takke 3TOT [OKYMEHT UM ero YacTb UM xe (aKT ero pacnpocTpaHeHUs He SBASIOTCS
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 MHGbOpMaUMs He sBMsfach NPEAMETOM HE3aBMCHMMOW MPOBEPKW. B HEM Takxke He COAEPXKMTCS KakuxX-1MbO 3aBEPEHW WM rapaHTwid,
cchopMyIMpoBaHHbIX MW NOAPa3yMeBaEMbIX U HUKTO He [O/KEH MonaraTbCsl Ha JOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUS!, U3STOXKEHHOO 3A4eCb. HUKTO 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, BO3HMK/IA /M OHA B pe3ynbTaTe XanaTHOCTUM WM 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, 33 UCKIIIOYEHWEM 3asiBNIEHWI 06 UCTOPUYECKUX daKTax, BKItoYasl,
HO, He OrpaHWuMBasCb, 3aBEHWUSAMM, OTHOCAWMMUCA K HAleMy (UHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTernu, MNjaHaM MeHeMKMEHTa WM LensM no 6yaywmM onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOTrHO3HLIE 3asIB/IEHUS BK/IKOYAOT B CEOA M3BECTHLIE M HEM3BECTHbIE PUCKU, (DAKTOPbl HEOMPEAENEHHOCTU U WUHble (HAKTOPbI,
KOTOpble MOrYT CTaTb MPUYMHOM TOrO, YTO HALUM HbIHELWHWE MOKa3aTeNn, AOCTUXKEHWS, CBEPLUEHUS WM XKE NPOU3BOACTBEHHbIE NoKa3aTenu, By AyT CyWECTBEHHO OT/IMYaTLCS OT
TeX, KoTopble chOpMyNMPOBaHbl MK NOAPA3YMEBAIOTCS MOA STUMM NMPOrHO3HBIMU 3asiBIEHUSIMU. [JaHHbIE MPOTHO3HbIE 3asiBIEHUS OCHOBaHbl HA MHOFOUYMCIEHHbIX MPE3YMMNLMSAX
OTHOCUTENbBHO Hallel HbIHELWHEN M byayliein GU3HEC-CTpaTErMn U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOK AEATENbHOCTb B 6yayweM. BaxHerwmmm daktopamu,
KOTOpble MOTYT MOBMUATbL Ha HALUWU HblHELWHWE MoKa3aTenu, AOCTUKEHMSs!, CBEPLUIEHUS UM Xe NPOU3BOACTBEHHbIE MOKa3aTesn, KOTopble MOTyT CYLIECTBEHHO OT/IMYaThCs OT TeX,
KoTOpble ChOpMYIMPOBaHbI MM NOAPA3YMEBAIOTCA STUMU MPOTHO3HLIMY 3asBIEHUSAMM SBASILOTCS, MOMUMO WMHbIX (DAKTOPOB, CrieaytoLume:

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

. BOMATUILHOCTL (@) POCCMICKOM 3KOHOMMKM M pPblHKA LEHHbIX 6yMar v (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMNaHus M ee AodepHue obuiecTsa
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 KOHKYPEHLIMM 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 KOMMaHWUM v ee JOHepHUX 06LLeCTB;

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

*  CNocoBHOCTb NPUB/EKATb HOBbIX KIIMEHTOB HA OTEYECTBEHHbIN PBIHOK U B 3apy6EXHbIX 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 UM MEPECMOTPY MPOrHO3HBIX

3asBMIEHMIT B HACTOSLLEM LOOKYMEHTE B CBA3M C U3MEHEHWUAMWU Halunx O)I(M,U,aHIAﬁ, W nepeMmeH B yCNnoBusax uUnu 06CT051TeJ'IbCTBaX, Ha KOTOPbIX OCHOBaHbl 3TU MPOrHO3HblE
3adaBneHus.



