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OBbEM U CTPYKTYPA TOPIroB

OBbEM TOPIOB CTPYKTYPA OBbEMA TOPINOB HA PbIHKAX
HA PbIHKAX MOCKOBCKOWM BUPXM 3A MOCAEAHMN MECAL,
TPAH py6.
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CoBOKyMHbIW 06bEM TOProB Ha pbiHkax MockoBckol Brpu 3a ceHTI6pb cocTaBun 43,7 TprH py6. CpeaHeAHEBHOW 06beM
TOProB COCTaBW 2 TpSH py6., uto Ha 10,7% BbiLLe NokasaTensa npeablayLiero Mmecsua. Ha gonto poiHka akuvi, PP v naes
M®oB. npuwnock 0,8 TpsH py6. (1,7% coBoKynHOro o6beMa TOproe), Ha 400 pbiHKa 06aurauni — 0,7 TpaH py6. (1,7%), Ha
[L0JTH0 CPOYHOTO pbiHKa — 5,3 TpiH py6. (12%), Ha LoNHO BantOTHO-AEHEXHOTO pbiHKa — 37 TpiH py6. (84,6%).

PbIHOK AKLUA, PAP U MAEB NMU$OB

OBbEM TOPIOB CTPYKTYPA OBEbEMA TOPIOB
AKLUMAMU, PAP U MAAMU MNPOB 3A MOCAEAHMIN MECSAL,
mnpa py6. MApAa gonn.
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O6beM TOProB akUMAMM 3a CeHTA6pb cocTaBun 0,8 TpsH py6. CpeHeAHEBHOM 06bEeM TOProB cocTaBun 34,7 Mnpa py6., Uto
Ha 6,5% BblLLEe ypOBHS NpeablayLlero Mecsua. [lons caenok B cektope T+2 B 06beMe BTOPUYHbIX TOProB akuusiMu, PP v
nasmu coctaBuna 97,6%, Ha cektop TO npuLunoch 2,4%. Pa3aMelLeHWI Ha pbiHKe akLuii He npoBoauioch. O6beM BHEGHP-
XeBblx caenok coctasun 0,2 TpiH py6., uto coctaBnsieT 21,5% oT 06Lero o6bema Topro (BTOpUUHbIe BUPXeEBble TOPry +
BHeGWpXeBble CAENKW).

HDELLCTGBHEHHGQ Ballemy BHUMaHUIO MHCI)ODM&LLMH npeaHa3HadeHa UCKNMHYNTENbHO /19 O3HAKOMITEHUS. Hacrogmwﬁ KOMMeHTaDMLjI HE COAEPXUT HUKaKKNX
peKoMeHAaLmi 1 He SBASIETCS NPSIMbIM PYKOBOACTBOM K AAEMUCTBUIO Ha PUHAHCOBbIX PbiHKax. (495) 363-32-32, info@moex.com, moex.com
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AMAEPBI MO OBbEMY TOPIOB HA PbIHKE
AKUMIM, PAP 1 MAEB NMU$POB 3A MECAL,
Opyrve u6

B ceHTsbpe MHaekc MMBB Bbipoc Ha 0,74% no 1411,07
nyHkToB (1400,71 Ha koHel aBrycta 2014 r.), Lonnaposblv
MHpekc PTC cHmamncs Ha 5,6% o 1123,72 nyHkToB
(1190,23 Ha koHeL, aBrycTa 2014 r.). Kanutanvsauus pbiHka
aKLMM 3a ceHTABpb cHU3MNach Ha 7,8% W Ha nocneaHui
[eHb Mecsua cocTaBuna 582,86 mnpa gonn. (632,51 mnpa
ZIONN. Ha KoHel, aBrycTta 2014 r.).

Cpeam «rony6bix GULLEK» MOHU3UUCH LiEHbI
06bIKHOBEHHbIX aKLWK

OAO HK JTYKOWM — Ha 1,9% (2015 py6./akuL),

OAO BaHk BTb — Ha 0,9% (0,03804 py6./aku,),

OAO Montoc 301010 — Ha 0,8% (493,9 py6./aKu.),
MOBbICUMCD LieHbl 0B6bIKHOBEHHbIX aKLMK

OAO 'MK «Hop.Hukenb» — Ha 1,2% (7320 py6./aku.),
OAO CyprytHedTeras — Ha 2% (no 26,04 py6./aku.),
OAO HK PocHedTs — Ha 2,7% (232 py6./aku.),

OAO C6epbaHk Poccn — Ha 3,2% (75,52 py6./aKu.),
OAO ®CK EQC — Ha 4,5% (no 0,05645 py6./aku.),
OAO lasnpom — Ha 4,5% (137,9 py6./aku.),

OAO Poctenekom — Ha 6% (104,92 py6./aku.).

Jinpepamu no o6bemy Topros ctanu akuin OAO «CoepbaHk
Poccuu» (SBER) 232,47 mnpa py6. (30%),

Ha BTOPOM MecTe 06blkHOBEHHble akumn OAO «lasnpoms»
(GAZP) o6beM Topros KoTopbimMu cocTasun 112,23 mnpa
py6. (15%),

Ha TPeTbeM MecTe 06bIKHOBEHHbIe akLi1 OAO «JTYKOMIT»
(LKOH) 55,35 mnpa py6. (7%)

Ha yeTBepTOM MecTe 0b6bikHoBeHHble akuun OAO T'MK «Hop.
Hukenb» (GMKN) 41,95 mnpz py6. (6%),

Ha NATOM MecTe npuBenurepoBaHHble akunn OAO «MarHuT»
(MGNT) 31,67 mnpa py6. (4%),

Ha Apyrue LeHHble 6ymarv npuwinocb 289 mnpa py6. (38%).

MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
1 He ABNAETCS NPSAMbIM PYKOBOACTBOM K AEMCTBMIO Ha GpUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com
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PbIHOK KOPIMNMOPATUBHbIX, PETMOHAAbHDbIX,
FOCYAAPCTBEHHbBIX OBAUTALM M EBPOOBAUTALMN

OBbEM TOPIroB CTPYKTYPA OBbEMA TOPIOB
OBAUTALUNAMU 3A NMOCAEAHWM MECAL,
MnpA py6.
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0O6beM Topro. obnuraumsaMu 3a ceHTa6pb coctasun 0,7 TpnH py6. CpeiHeAHEBHOM 06beM TOpros cocTaBun 32,6 Mnpg pyob.,
UTO Ha 4,7% BblLLIE YPOBHSA Npefblayliiero Mecsaua. Ha 4onto KopnopaTtyBHbIx 06nauraumi npuwnocb 309,7 mnpa py6. (41,9%
COBOKYMHOro 06bema TOproB), Ha 400 pervoHanbHbIx o6nuraunii — 16,8 mnpg py6. (2,3%), Ha 40N rocyAapCTBEHHbIX
obnuraumii — 301,6 mnpa py6. (40,8%), Ha fonto eBpoobnuraunii — 7,5 mnpa py6. (1%). O6bem pa3MeLLeHui obnurauui
coctasun 103,3 mnpz py6. (14%).

U3MEHEHME UHAEKCOB PblHKA OBAUIALMIA
3A MECAL,

3a mecau MHaeke rocynapctBeHHbix o6nurauuii (RGBI)
Bblpoc Ha 1,6% 0o 124,42 (122,47 n. Ha KOHeL, aBrycra
2014 r.), HAEKC KopropaTUBHbIX o6nuraumit MICEX CBI

CP (MHAeKC umncTbIX LeH) cHuauncsa Ha 0,7% v cocTaBun
89,65 nyHkToB (90,24 n. Ha koHel aBrycTa 2014 r.), Haekc
MyHULMMNanbHbix o6nurauunii MICEX MBI CP (MHAEKC UnCTbIX
LieH) cHusuncsa Ha 0,3% 1 coctaBun 94,47 nyHkTos (94,73 n.
Ha KoHel aBrycta 2014 r.).

RGBI

MBI CP

CBI CP

%

MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
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CPOY4YHbIN PbIHOK

OBbEM TOPIOB
HA CPOYHOM PbIHKE
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1 OTKPbITbIE MO3ULMK

CTPYKTYPA OEbEMA TOPIroB
3A MOCAEAHWA MECHAL,
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Ha cpoyHOM pbiHKe 06beM TOProB 3a CEHTOPb COCTaBUN
5,3 TpnH py6. unu 125 MaH kKoHTp. CpeaHeAHEBHOM 06beM
Topros coctaBun 239,3 mapa py6., uto Ha 28,9% Bbille
ypOBHS npeablayLiero mecsua. O6bem OTKPbITbIX MO3WULIMH
Ha KOHeL MecsiLa cocTaBua 12 MITH KOHTP. unu 456 mnpa
py6. Ha nonto npon3BoAHbIX MHCTPYMEHTOB Ha MHAEKCDI
npuwwnocs 2,2 TpaH py6. (41,2% coBokynHoro o6bema
TOProB), MHCTPYMEHTOB Ha GOHAOBbIE aKTUBbI —

0,29 TpnH py6. (5,5%), MHCTPYMEHTOB Ha BaNltOTHbIE
aKTuBbl — 2,7 TpJH py6. (51,6%), MHCTPYMEHTOB

Ha MpOLEHTHble akThBbl — 6,9 Mnpg py6. (0,1%),
WHCTPYMEHTOB Ha TOBapHble akTnbl — 83,9 mnpa pyo.
(1,6%).

MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
1 He ABNSETCS NPSAMbIM PYKOBOACTBOM K AEMCTBUIO Ha GpUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com
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AMAEPBI MO OBBbEMY TOPIoB
HA CPOYHOM PbIHKE 3A MECAL,

Jlngepamu nNo 06beMy TOProB Ha CPOYHOM PbIHKE CTau:
KoHTpakT Ha kypc aonnap-py6nb (Si-) — 2,5 TpnH py6. (47,5%),
Ha BTOpoM MecTe KoHTpakT Ha MHaekc PTC (RTS) — 2,2 Tp/H
py6. (40,9%), Ha TpeTbem MecTe KOHTPaKT Ha 0BbIKHOBEHHbIE
akumun OAO «C6epbaHk Poccum» (SBR) 148,5 mnpa py6.
(2,8%), Ha UeTBEPTOM MeCTe KOHTPaKT Ha KypC eBpO-L0//1ap
(ED-)—117,6 Mnpg pyb6. (2,2%), Ha naTom mecte KoHTpakT

Ha Kypc eBpo-py6nb (Eu-) — 83,8 mnpa py6. (1,6%),Ha apyrve
NpOW3BOAHbIE MHCTPYMEHTbI NpuLLnoch 0,3 TpH py6. (5%).

Apyrve
5,0%

BAAIOTHO-AEHEXHbIW PbIHOK

KYPCbl BAAIOT

py6./ponn. py6./eBpo B ceHTabpe Habntoaanoch ycuneHue aMepuKaHCcKom 1
45,00 - - 51,00 €BpOrenCcKon BantoTbl. 3a MecsLL Kypc foinapa pacyeTamu
40,00 - «3aBTpa» BbIPOC Ha 2,54 py6. (6,9%) no 39,48 py6./nonn.,
3500 - 49,00 KypC eBpo pacyeTaMu «3aBTpa» Bblpoc Ha 1,16 py6. (2,4%),
30,00 1 - a7.00 COCTaBMB Ha KoHel ceHTs6ps 2014 1. 49,82 py6./eBpo.
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MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
1 He ABNAETCS NPSAMbIM PYKOBOACTBOM K AEMCTBMIO Ha GpUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com
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CTPYKTYPA OEbEMA TOPIrOB
3A NMOCAEAHWM MECHAL,
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80,9%
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O6beM TOPros Ha BaFOTHOM PbIHKE 33 CEHTSA6Pb COCTaBW
18,7 TpnH py6.* CpeiHeAHEBHOWM 06beM TOPros coctaskn 850
MNpA py6., UTO Ha 5,3% BbilLe YpOBHS MPpeablayLLEro Mecsua.
Ha nonto kaccoBbix cAenoK npuLnock 6,8 TpiH py6. (36%
COBOKYMHOro 06bema TOproe), Ha Aot onepauumi ceon 11,9
TpAH py6. (64%).

Ha gonto onepaumi «gonnap-pyonb» npuwnocs 15 TpaH py6.
(80,9% coBOKyMHOro 06bema TOpro.), Ha 400 onepaLmi
«€BPO-py6Nb» — 3 TpSH py6. (16,3%), Ha [0SO OnepaLmii
«eBpo-gonnap» — 0,5 TpsH py6. (2,6%), Ha AoNto onepaLmi
«H0aHb-py6sb» — 43 Mnpa py6. (0,2%).

*BKNItOUas OM.CECCHIO.

CTPYKTYPA OBbEMA TOPIroB
3A MNMOCAEAHWMN MECHAL,
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O6beM TOproB Ha AEHEXHOM PbIHKE 3a CEHTAOPb cocTaBun 18,3 TpnH py6. CpeaHeaHeBHOM 06beM Toproe coctaBun 830,5 mpa
py6., uto Ha 12,6% BbiLLe ypOBHS NpeablayLiero Mecsua. Ha gonto onepauunii mexaunepckoro PEMNO npuwwnock 7,8 TpiH py6.
(42,6% coBokynHoro o6bema Topros), Ha 4osto onepauuii npamoro PEMO ¢ LIb P® — 8 TpnH py6. (43,7%), Ha Lot KpeaUTHO-
ro poiHka — 1,4 TpnH py6. (7,7%) (8 ToM uncne, aenosutbl baHka Poccun — 1409 mnpa py6., nombapaHble ayKuMoHbl baHka
Poccun — 0,7 mnpa py6.), Aeno3utHble onepauuu GeaepanbHoro KasHauerictea 910 mapa. py6. (5%), neno3uTHble onepaLm

MNP 181 mnpa. py6. (1%).

TOBAPHbIN PbIHOK

OBbEM TOPIroB HA TOBAPHOM PbIHKE

MnpA py6.
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O6bem TOproe Ha TOBapHOM PblHKE COCTaBW 2,2 MAIpA. pyob.

MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
1 He SIBNSIETCS NPSIMbIM PYKOBOACTBOM K AEMUCTBUIO Ha PUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com
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10,4
51,7
19,3
40,1
35,0

36,9
111
15,8
1751

3.1
=95
59
-59,3
0,3
33,7
10,3

20,1
151
19,7

28,2
3.4
18,0

36,5
100,0
16,0

-8,0

MpencrasneHHas BalemMy BHUMaHWIO MHGOPMaLWs NpeAHa3HaueHa UCKITFOUNTENBHO AN 03HAKOMAEHUS. HacTOSLLMI KOMMEHTapUIA HE COAEPXMT HUKaKKX peKoMeHAaLMI
1 He SIBNSIETCS NPSIMbIM PYKOBOACTBOM K AEMUCTBUIO Ha PUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com



PE3YABTATbBl PABOTblI PEIHKOB MOCKOBCKOW BUPXXU

CEHTABPb 2014

PE3YALTATbl PABOTbl PbIHKOB MOCKOBCKOM BUPXXWU 3A CEHTABPb 2014 T.

UHaeKebl akuui
OcHOBHblE:
NHpexkc MMBB
MHaekec PTC
KanuTtanusaumoHHble:
basoBoi kanuTanusauum (MICEX Start Cap Index)
Otpacnesble:
Komnanuii HedpTerasosow otpacau (MICEX O&G)
KomnaHwuii aHepreTuueckor otpacnu (MICEX PWR)
TenekoMMyHHKaLMOHHbIX koMmnaHui (MICEX TLC)

KomnaHwui meTannypruyeckom u
ropHogo6biBatoLler otpacnei (MICEX M&M)

Komnanuii MalumHoctpoutenbHol otpaciau (MICEX MNF)
KomnaHwuii dbuHaHcoBo-6aHkoBckown oTpacnu (MICEX FNL)

KomnaHwuii notpebutenbckoro cektopa (MICEX CGS)

KoMnaHWi XMMUUECKOM U
HedTEXMMUUecKoM oTpacar (MICEX CHM)

TemaTtnueckue:
NHaekc «ronybbix ¢puiiex» MMBB10
MHaekc «rony6bix duiieks» PTC CtaHgapT
MHAaekc akumi «BTOporo swenoHa» PTC-2
Mupoekc MMBB - nHHoBaumu
Mupekc PTC Cnbupb

UHaekcbl o6nuraumm

MHAaekc rocynapcTBeHHbIx o6auraumii RGBI
(Russian Government Bond Index)

MHaekc kopnopaTvBHbix o6nurauuii MICEX CBI
(MICEX Corporate Bond Index)

MHaekc MyHUUMNanbHbix o6nuraumit MICEX MBI
(MICEX Municipal Bond Index)

MHAUKATOP CPOUHOrO pbIHKa

Poccuickuit nhaekc BonatunbHocT (RTSVX)

HavmeHoBaHuWe

Kypcbi Bantot
[Jonnap-py6nb
EBpo-pybnb
HOaHb-py6nb

BuBantoTHas kop3uHa

3HaueHu1e, NyHKTbI

CeHTa6pb

1411,07
1123,72

2 845,05

3443,36
928,84
2092,55

2621,26

1281,07
3625,72
6 182,25

6 552,14

3110,64
9479,29
947,29
242,50
447,09

124,42

89,65

94,47

33,26

3HaueHue,

Asryct

1400,71
1190,23

2912,22

3 382,60
936,55
2 109,40

2585,52

1381,05
4 396,95
5893,09

6232,91

302212
9364,82
1035,61
253,38
443,65
122,47

90,24

94,73

35,24

py6./eaunHuLa BantoTbl

30 ceH

39,48
49,82

6,41
39,29

29 aBr

36,94
48,66

6,01
39,29

N3meHeHue, %

0,74
=559

-2,31

1,80
-0,82

1,38
—7.24
-17,54
4,91

5,12

2,93
1,22
-8,53
—4,29
0,78

1,59

—-0,65

-0,27

5,62

N3meHeHHe, %

6,9
2,4
6,6
0,0

MpunoxeHue 2

M3meHeHue ¢
Hayanaroga, %

2,56
—14,44

=91

7,94
—22,66
-3,00

26,80
—28,62
-19,53

7,40

10,28

3,31
1,99
-20,76
—46,24
-2,16

—6,64

-3,98

-2,82

93,37

M3meHeHune ¢
Hayanaroga, %

20,5
10,5
19,1

2,7

ﬂpeucrasneHHaq Ballemy BHUMaHUIO MHq}ODMaLLMﬂ npeaHasHa4eHa UCKNUUTENBHO 19 O3HAKOMEHUS. HaCTOﬂLLlVI;W KOMMEHT&DVM HEe COOAEPKUT HUKAKMX DeKOMEHﬂaLLMI;I
1 He SIBNSIETCS NPSIMbIM PYKOBOACTBOM K AEMUCTBUIO Ha PUHAHCOBbIX pbiHKax. (495) 363-32-32, info@moex.com, moex.com



