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U3mMmeHeHuMe 3a nepuop, %

Komno3snrrelie nHAEKCHI

NHaekc MMBB 1 647,69 17,98% 10,70% 13,29%
NHpekc PTC 737,35 -6,75%  -32,44% -43,33%
Mikpexc ronybeix 10948,57  17,74%  9,03%  11,39%
uwex
VIAIESE L5287 2998,92  7,18%  7,36%  -2,68%
allenoHa
MAekc wmpokoro 1162,52  17,79%  10,63%  12,97%
pbIHKa
OTpacsieBbie UHAEKCHI (Py6. 3HaAYEHNS)
HedTb 1 ras 4 176,82 17,98% 13,75% 22,02%
DneKTpo3HepreTnka 797,81 0,03%  -13,66% -20,25%
MoTpebuTenbCiwiA 5640,29  3,29%  -11,66%  -0,08%
ceKkTop
TenekoMMyHuKaumm 1711,17 17,58%  -14,42%  -21,84%
MawmnHocTpoeHue 1 054,38 2,61% -12,24%  -40,52%
®OrHaHChI 4 627,99 10,80% 22,99% -7,32%
XuMns n HedpTeEXMMUS 10 330,71 33,37% 50,08% 54,80%
MeTannbl 1 aobblua 4 535,60 31,18% 61,61% 100,27%
TpaHcnopT 701,88 9,58% -4,30%  -48,19%
MMBbB 10 3 610,70 18,77% 11,43% 14,49%
MNHaekc BONaTUIbHOCTM 60,49 0,75% 89,39% 140,13%
AL S 207,34 724% -13,85%  -44,85%
WHHOBaLmu
NHpekc MMBB Cnbupb 513,42 11,68% 16,42% 17,41%
Kypc gonnapa (L{b PP,
UsD / RUB 68,73 21,26% 58,39% 95,01%
KNMHOYEBBIE CEKTOPbI
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MHpekc MMBB WHpekc PTC
HedTb 1 ras MoTpeb. ToBapbl M TOProBns
MeTannbl n 406bI4a MalumHocT poeHne
Xumnst u HepTexmmms DneKTpo3HepreTnka
DUHAHCBI TenekoMmy HUKaLUum

B sHBape 2015r. pOCCMIACKWMI PbIHOK —aKuMii
NPOAEMOHCTPUPOBAs MOMOXUTENbHYIO AWHAMUKY MO
nHaekcy MMBB MockoBckoli bupxu. MHaekc MMBB
nosbicuncs Ha 17,98% po 1 647,69 nyHkTos (1 396,61
nyHkToB Ha 30 aekabps 2014r.), gonnaposbiii VHaekc
PTC ynan Ha 6,75% po 737,35 nyHktoB (790,71
nyHKTOB Ha 30 aekabps 2014r.).

Kypc ponnapa CLUA no oTHoweHuio K pybnto 3a
npoLeawnin MecsiL, BbIpOC Ha 21,26%.

Ha ¢oHaoBoM pobiHke Habnopanocb MOBbILEHWE
BOIATUIbHOCTU: POCCMIACKUIA MHAEKC BOMATUIBHOCTM
nosbicuncs Ha 0,75% po 60,49 nyHkTta (60,04 nyHKTa
Ha 30 gekabpsa 2014r.).

B npowegweM Mecsiue BCe KKOYEBbIE CEKTopa
3KOHOMMWKM,  MpeACTaBNeHHble  Ha  POCCUIACKOM
(OHAOBOM  pblHKE,  MOKasann  MONOXMUTENbHYIO
OMHaMKKY. JIMaepoM pocta cTan HedTexMMUyeckuin
CEeKTOp: MOBbllleHWe MO OTpacieBoOMy  WMHAEKCY
coctasunno 33,37%. Takxke cyllecTBeHHOe yBennyeHue
NpoAEMOHCTPUpPOBaNu MeTanypruyeckmi n
HedTerasoBbIli cekTopbl — MHAEKC MeTanioB 1 Ao6bium
Bblpoc Ha 31,18%, a Haekc Hed T n rasa npubasun B
Bece 17,98%.

WHpekc ronybeix ¢uwek Bblpoc Ha 17,74% po
10 948,57 nyHkToB (9 298,92 nyHkTOB Ha 30 Aekabps
2014r.).

MHaekc BTOpOro swenoHa Bblpoc Ha 7,18% pfo
2 998,92 nyHkToB (2 798,14 nyHkToB Ha 30 aekabps
2014r.). WHpekc wupokoro pbiHka npubasBun B Bece
17,79% v coctaBun 1 162,52 nyHkToB (986,92 nyHKTOB
Ha 30 gekabps 2014r.).
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OcHoBHblIe MHAeKcbl MockoBckow bupykmn — MMBB n PTC
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* 10 akymsam, Bxogsawmm B 6asy pacyera ViHaekca MMBB n PTC

LKOH
GMKN
GAZP
SBER
SNGSP
SNGS
MTSS
URKA
NLMK
RUALR
PHOR
MGNT
SVAV
HYDR

BnusiHue aKII.IVIVI Ha MHA eKCbl, %
1
1
1
1
1

B PTC
B MMBbB

-2% -1% 0% 19

%
Bnnanne
Ha hHﬂEI{C

MHneKc 1Y1Y]:1- 3 +18,04% -0,06%

Uugexc PTC +1,66% -8,41%
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B sHBape 2015r. pOCCMACKMIA  PbIHOK  aKUui
NPOAEMOHCTPUPOBAN  MOJIOXKUTENbHYIO  AMHAMWKY MO
nHaoekcy MMBB MockoBckot Bupxun. WHaoekc MMBB
nosbicuncs Ha 17,98% po 1 647,69 nyHktoB (1 396,61
nyHkToB Ha 30 aekabpsi 2014r.), nonnaposbit MHaekc PTC
ynan Ha 6,75% po 737,35 nyHktoB (790,71 nyHkTOB Ha 30
nekabps 2014r.).

Mo cocTtosHMIO Ha KoHel Mecaua WHpekc MMBB
Haxoamncs Ha 13,29% Beblwe 3akpbiTna rog Hasag (1 454,45
nyHkToB Ha 31 gaHBaps 2014r.), WHgekc PTC 6bin Ha
43,33% Hwxe aHanorm4yHoro nokasatens roAa Hasag
(1 301,02 nyHkToB Ha 31 aHBaps 2014r.).

MoHmxkeHne MWHaekca PTC B npolwegweMm Mecsue

COMpOBOXAaNI0Cb MoBbILLEHNEM BOMATU/ILHOCTU:
Poccuiickuini Haekc BonatuabHOCTM RTSVX moBbicuAcA Ha
0,75%.

ObbeM TOproB LeHHbIMW 6yMaramu, BKIOYEHHbIMU B
basy pacueta MHAOEKCOB MOCKOBCKOM BupXM, cocTaBun
657,96 mnpa. pyb6., a KanuTanu3auus akuuii, BXOASLWMX B
COCTaB MHAEKCOB, Ha KOHeL Mecsua coctasuna 24 136,66
mnpa. pyb.

Mo utoram Mecsua 44 u3 50 akumii, BXoaswWwmMx B Hasy
pacyeta WHpekca MMBB, oOkazanM Ha ero AWHaMUKY
nonoxuTenbHoe Bo3gencTBue (+18,04%), 6 ULEHHbIX
6ymarv nosnusinn otpuuatensHo (-0,06%).

Hambonblwwmin Bknag B pocT WMHaekca MMBB no utoram
Mecsila BHEC/M LeHHble 6yMarM  TenekoMMyHWKauui
(+4,94%) n metannyprum (+4,55%).

Haunbonbluee no3utuBHoe BnusiHMe Ha WHaekc MMBB
0OKas3asio MoBbILLIEHNE LEH Ha O0b6blkHOBEHHble akumMm OAO
"NIYKOWT" (+3,41%), OAO "MK "HOpWnbCKMI HuKenb"
(+2,59%) n "OAO '"Tasmpom" (+1,56%). Hawnbonbliee
HeraTuBHoe BAuMsHWMe Ha WHpekc MMBB  okazano
NMOHWXEHME LieH Ha 06bikHOBeHHbIe akumn OAO "Pyclmapo"
(-0,03%) n OAO «COJTNEPC» (-0,01%).

Haubonbluee HeratuBHoe BAUSHME Ha WHaekc PTC
0Kasasno MOHWXeHWe LeH Ha 0bblkHOBeHHble akuun OAO
"Tasnpom" (-1,93%), MAO "Maruut" (-1,05%) un OAO
"CbepbaHk Poccumn" (-1,01%). Hambonbliee no3uTMBHOE
BNuAHMe Ha WHpekc PTC okas3ano MoBbllLeHME LEeH Ha
06blkHOBeHHble akuumm OAO "TMK "Hopunbckuit Hukenb"
(+0,80%) 7 NpVBUIErnpoBaHHbIE akumm OAO
"CypryTtHedteras" (+0,29%).

Ha HedTerasoBblii CEKTOpP MNPUXOAUTCA 50,15%
CyMMapHOW KanuTanusaumm WHoekca MMBB.  Cpeawn
OCTasIbHbIX OTpac/nei BblaenaoTcs huHaHcbl (BEC B MHAEKCE
15,22%) v metannyprus (14,78%).

BNMSIHVE 1 BeC CEKTOpOB B
Bavnnve, % MHp ekce MMBB @ Bec
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NHpexc rosybbix pmuwex

WHA ekc rony6bix hriuexk
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#1710 aKLMSIM U3 COCTaBa NHAEKCa roslybbix @ulLiex

BnusiHve akuuii Ha HA ekc
rony6bix duuek, %

VTBR
RTKM
HYDR

-1% 0% 1%

HN3meHeHne bes UToroeoe
LeHbl 3a Mecay n3MeHeHun| BnmsaHue, %
HanMeHoBaHue
2 0 16

:
6ymar

+17,79%

BnusiHne 1 BeC CEKTOpoB B

2%
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0 +17,74%

Bnmsinve, % MHA ekce rony6bix dmiuek @ Bec
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B AHBape NHaekc rony6bix
NPOAEMOHCTPUPOBAT MOMOXUTENBHYIO AUHAMUKY.

duwek

MHpekc ronybbix duwek nosbicunacs Ha 17,74% po
10 948,57 nyHktoB (9 298,92 nyHkTOoB Ha 30 Aekabps
2014r.). Mo cocTosiHUIO Ha KoHeL, Mecsua MHaekc ronybbix
duwek 6bin Ha 11,39% BblWe CBOEro 3aKpbITUA roA4 Ha3aj,
(9 828,99 nyHkTOB Ha 31 sHBaps 2014r.).

Mo wtoram Mecaua 14 w3 16 UeHHbIX OyMar,
Bxoasawmx B 6a3y pacyeta WHAekca ronybbix duiiek,
OKaszanM Ha ero AMHaMUKYy MONIOXKWUTENbHOE BO3AENCTBUE
(+17,79%), 2 akuum nosnmanu otpuuatensHo (-0,05%).

Hanbonbliee nO3WTUBHOE BAMSIHAE Ha AMHAMUKY
MHaekca ronybbix uiuek okasanu 06bIKHOBEHHbIE aKLMK
OAO "NYKOWN" (+4,09%), OAO "TMK "Hopunbckuit
Hukenb" (+3,10%) n "OAO "lrasnpom” (+1,87%).

Hanbonee HeraTMBHO Ha AMHaMuKe MHAeKca ronybbix
uLiek 0Tpas3nniocb NOHMKEHME LEH OBbIKHOBEHHbIX aKLMii
OAO "Pycl'mapo", BnusHue koTopbix coctasnnio (-0,04%) m
OAO «Poctenekom» (-0,01%).

Ha HedTerasosbii cektop npuxoautca 59,10%
CYMMapHOM KanuTanu3aumum wHAekca ronybbix duLlek.
Cpean ocCTanbHbIX OTpacnen BblAENsATCS (HUHAHCOBbIM
(Bec B umHAaekce 15,50%) v nOTpeEOGUTENLCKUA CEKTOPbI
(8,50%).

BecB
NHpekce

rony6bix

GAZP lasnpom, ao 16,94% 14,08%
apg) | S REIEETD 8,67%  7,22%
HWKeSb, ao
HYDR Pycl'vapo, ao 1,08% 0,90%
LKOH JIYKOW/, ao 17,16%  14,29%
MGNT MarnuT, ao 8,50% 7,08%
MTSS MTC, ao 3,47% 2,89%
NVTK HOBAT3K, ao 5,93% 4,94%
ROSN PocHedTb, ao 4,59% 3,82%
RTKM Poctenekom, ao 1,02% 0,85%
SBER C6epbaHk Poccuu, ao 10,02% 8,34%
SNGS CypryTHedTeras, ao 4,37% 3,64%
SNGSP CypryTHedTeras, an 3,68% 3,06%
TaTHedTb
TATN o LCELUaUMHaI i, 2,96%  2,47%
TRNFP AK TpaHcHedTb, an 3,47% 2,89%
URKA Ypankanui, ao 2,66% 2,22%
VTBR baHk BTB, ao 5,48% 4,56%

L] 100,00%
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HUHaeKchI WnpoKoro pbiHKa M BTOPOIo 3LE/IOHa

UHA ekc BTOPOro swiesioHa
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* 110 aKymsM U3 cocTaBa VIHAEKCA LMPOKOIo PbiHKA

BnusiHve aKuuii Ha lHA eKC BTOPOro 3LwwesioHa, %
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BnusiHve akumii Ha IHA eKC LWMPOKOTo pbiHKA, %
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Mec,qu BNusiHue, %
Munekc GGG TER +11,01%  -3,84% +7,18%
+17,91%  -0,11% +17,79%

B saHBape MHAaekc BTOPOro awenoHa Bbipoc Ha 7,18% fo
2 998,92 nyHkTOB (2 798,14 nyHkToB Ha 30 aekabps 2014r.).
WHaekc wunpokoro pbiHka npubasun B Bece 17,79% w
coctasun 1 162,52 nyHktoB (986,92 nyHkTOB Ha 30 fekabps
2014r.).

Mo cocTosiHMIO Ha KoHeu Mecdua WMHAaekc BTOpOro
swesnoHa 6bi1 Ha 2,68% HMKe CBOEro 3aKpbiTUs rog Hasaa
(3 081,37 nyHkToB Ha 31 aHBaps 2014r.). MHaeKc wmpokoro
pbiHKa 6bin Ha 12,97% BblWwe CBOEro 3aKpbiTUS rof Hasag
(1 029,03 nyHkTOB Ha 31 aHBaps 2014r.).

Mo ntoram mecsua 30 us 50 ueHHbIX ymar, BXOASLWMX B
6a3y pacueta MHpekca BTOPOro 3lenoHa, OKasanu Ha ero
OVMHaMUKy nonoxutenbHoe Bosaencteue (+11,01%), 19
akuuii noenusinu otpuuatensHo (-3,84%). LleHa 1 ueHHon
6ymarn He nameHunaco.

Hanbonee nosutmBHO Ha  AvHammke  MHAekca
BTOPOro 3lUeNoHa OTPasuicsa pocT LUeH O6bIKHOBEHHbIX
aKLMiA OAO "Meuen" (+2,88%) n MNAO
"HuxHekaMckHedTexuM" (+1,58%)

Hanbonee nosuTnBHOE BNMsSHWE Ha AMHAMUKY MHAaekca
LUMPOKOrO pblHKA OKaszann 0bbikHOBEHHble akumn OAO
"NIYKOWN" (+3,35%), OAO "MK "HopunbCkuii Hukenb"
(+2,24%)

HanbonbluniA Bknag B pocT MHAeKkca BTOPOro 3LUefioHa
o WUTOraM Mecdua BHeCIU UeHHble 6ymar|/| MEeTannypruu
(+6,33%) n xummnueckoro npomssoactsa (+2,59%).

Ha anekTposHepreTuky npmxoamTcst 38,22% cyMMapHoi
KanuTanu3aumn WHpekca BTOporo  swenoHa. Cpeau
OCTasbHbIX OTpacnen BbIAENAOTCS MeTannbl 1 Aobblua (Bec B
nHaekce 19,02%) n xmmmuyeckoe npomssoacTtso (9,43%).

BnusiHne n BeC CEKTOPOB B @ Bec
Bnwsitive WHpaeKkce BTOPOro 31Ues10Ha
10%
8% 19,02%
4% 9,43%
0,
2% 5,51%
0,77% . 8,60%
0%
0,71% 0
20 |0 3,000 - 20% 8,76%
-4%
38,22%
-6%
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Hornroson pbIHOK
P — ArperMpoBaHHblii  MHAEKC — obnurauii
30.01.2015 30.01.2015 mﬂ RUABITR, paccynTaHHbIN rno I:'/IeTOLMKe
COBOKYMHOrO A0oXofda WM  BK/IOYAKOWMA B cebs
Komno3nTHbIi nHAEKC 06nraymi O®d3, «kopnopaTuBHble, cybdeaepanbHble U
RUABITR 112,16 14,72 -0,12% -10,13%  -10,84% MyHUUMNanbHble  obnuraumu, 3a  sSHBapb
HHAexcsI rocyaapcTBeHHbIx 06Mraymsi CHU3WUnNCca Ha 0,12%.
RGBITR 278,85 14,52 0,30% -11,40%  -12,66%
RUGBITR3Y 304,27 15,18 0,20% -5,41% -4,06% WNHpekc  rocyaapCTBeHHbIX 96nmra|.w|m
RUGBITRSY 281,92 1429  0,96% A41,13%  -12,50% (F;o?’cggm RGBITR Bb'p§;83385'_'p°meﬂm””n""ec“” Ha
n BUN NyHKTOB. MpU 3TOM
RUGBITR5+ 267,29 13,80 -0,32% -17,35% -20,28% ,2U% W1 cocTa ! YHKTO pn 3T10
- CpefHeB3BeLUeHHasl AOXOAHOCTb K MOralleHuio
e R P e obnuraumii, Bxoaslmx B 6a3y pacyeta MHAEKCa,
- 0, - 0, . 0,
MICEXCBITR 237,56 15,58 1,19% 3,65% 2,93% cocTaBuna Ha KoHeL, Mecsaua 14,520/0.
MICEXCBITR3Y 237,44 16,77 -1,42% -3,64% 2,30% HanbonbLumii pocT cpeau WHOEKCOB
MICEXCBITR5Y 258,46 11,19 -0,47% -4,64% 7,37%  TOCYAApCTBEHHbIX ByMar, CerMeHTUpPOBaHHbIX MO
Atopaumm, nokasan RUGBITR5Y, BktovatoLWwmini B
RUCBITRBBB 244,56 14,72 -0,79% -2,57% -1,14% cebs O3 c Aropaument ot 3 roaa po 5 ner. Ero
M3MeHeHue 3a Mecsu, coctasnao 0,96%.
RUCBITRBBB3Y 242,69 16,14 -0,74% -2,96% -0,82%
RUCBITRBBB5Y 275,05 9,77 -0,98% -1,45% -3,45%
. , \ NHpexc cybdenepanbHbIx "
RUCBITRBBB3+ 276,63 9,77 -0,98% -1,46% -3,63% MyHMLMNanbHbIX  067MraumMi  MICEXMBITR  3a
npoweawmin Mecsiy CHUsMICa Ha 2,14% u
RUCBITRBB 233,13 17,94 -2,13% -7,35% 912% coctaBun 167,45 nyHkTOB.  HauMeHbluiee
RUCBITRBB3Y 236,77 18,10 -3,16% -5,27% -6,40%  CHWXKEHME CpeaM WHAEKCOB MYHWULMMAbHbIX
RUCBITRBB3+ 247,80 17,35 2,08% 13,08%  -17,26% OONMrauwi, CerMEeHTMpoBaHHbLIX MO Aopauun u
KpeauTHOMY  KauyecTBy, NOKasal  WHAEKC
RUMBITRBB, Bknto4 nih B cebsa obnuraummn c
RUCBITRB 245,94 19,51 -2,07% -5,35% -2,64% U . ! tosatou 6 obnurau
. \ ., Aopauveii ot 1 roga M ypOBHEM KpeauTHOro
RUCBITRB3Y 248,48 19,51 -2,08% -4,91% -1,91% peliTuHra o BB- 10 BB+. Ero CHUXEHue 3a
Pexabps corraBmio 1.44%,
MICEXMBITR 167,45 15,67 -2,14% -7,49% -6,70%
RUMBITR3Y 182,32 16,25 -1,95% -5,25% -3,06% B CEeKTOpe KOpropaTMBHbIX 06ny|ra|_l|/|[/'|
RUMBITRBBB 175,88 15,30 -2,70% -7,15% 5,15%  WHAEKC, PaCCYUTAHHBIN no MeToanke
RUMBITRBBB3Y 178,75 16,40  -2,55% -5,89% -3,59% COBOKymHoro goxoaa, MICEXCBITR cHusuncs Ha
0,
RUMBITRBBB3+ 174,10 13,77 -2,43% -8,28% 643% 1,19% wn  coctaun 237,56  NyHKTOB.
RUMBITRBB 184,50 16,05 -1,44% -4,55% -3,19% CpenHeB3BelIeHHan AOXOAHOCTb K MOralleHuio
RUMBITRBB3Y 186,90 16,15 1,56% 4,72% 2,54% vpexca MICEXCBITR ~cocrasuna Ha koweu
’ ' aads e Pt mecaua 15,58%, cnpaa K AOXOAHOCTM MHAEKCA
[nHamuka o6nnraumoHHbIX MHAeKcoB n UHaekca roc. 6ymar RGBITR 106 6a31CHbIX MyHKTOB.
120,00% -
ﬂDXDﬂHDCTb K noralweHnro
115,00% - 06NMrauMoHHBIX MHAEKCOB
25,00 - mmmmm e
110,00% - 23,00
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0, -
105,00% 19,00
100,00% - 17,00
15,00
95,00% - 13,00
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Q0,000 === === - 9,00
7,00 -
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20000000000 0DD0DODO0
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——— RGBITR ——— MICEXCBITR MICEXMBITR ———RUCBITRBBB5Y ——— RUABITR
= RUABITR WHaekc MMBB
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HosiroBo# pbIHOK

JAWHaMMKa MHAEKCOB KOPNOoPaTUBEHLIX 06nuraumii,
CerMeHTMpPOBaHHBIX NO K MTHOMY Ka4ecTBy |/|H,E|,eKC KOpNopaTnBHbIX 6YMaF BbICOKOIro

104,000~ KpeauTHoro KadectBa RUCBITRBBB  cHu3awunca  3a
npoweawmnin Mecau Ha 0,79%. WHAaeKC KopnopaTuBHbIX

102,00% 6ymar cektopa BB (RUCBITRBB) cHu3unca Ha 2,13%.
100,00%
98.00% Hanbonblylo cpegHeB3BEWEHHYIOD AOXOAHOCTb K
' norawexuio/ocepte no cocrtostHmio Ha 30.01.2015
96,00% NpOAEMOHCTPUPOBas NHAEKC RUCBITRB3, OHa
0,
94,00% coctasuna 19,51%.
92,000  ~- -
o ﬂl-'lHaMl-lI(a MHOEKCOB aKTUBOB NEeHCHOHHbIX
30,00% - HaKOMNIEHUA
o, e
SS'DDOIO r T T T T T T T T T T T T T T T T T T T 1 110'00:(0
2 oaooocaoocoocaaoaaoaaaaa 108,00%
B8B83 ITLVLY TS NDLERBBITR 106,00%
—— RUCBITRBBB —— RUCBITRBB ——— RUCBITRB 104,00%
102,00%
ﬂl-lHaMl-lI(a DGﬂHraLIHDHHbIX MHOEKCOB C 100,00%
awpaumeiil - 3roga o
102,00% 98,00%
96,000 -~
100,00% 94,00% -
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96,00%
——RUPA —— RUPMI ——RUPAI

94,00%

92,000 -~

KoHcepBaTuBHasi cTpaTerusl BAOXeHUS CpeacTB Mno
90,00% - WHOEKCAM MEHCUMOHHBLIX HaKOMMeHW obecrieunna 6ol
CHMXeHne Ha yposHe 0,59% 3a Mecsau. ArpeccusHasi
CTpaterms nokasana pocT Ha 7,24% 3a Mecsu.

C6aJ'IaHCVIpOBaHHbIl\;1 WHAEKC MEHCMOHHBLIX HaKoMIeHWit

o)
——— MICEXCBITR3Y ——— RUCBICPBBB3Y ——— RUCBITRBB3Y BbIPOC Ha 2,90%.
——RUCBITRB3Y  ——— RUMBITR3Y

SS,DDOI',O T T T T T T T T T T T T T T T T T T T 1

1201
1301
1401
1501
16501
1901
2001
2101
2201
2301
26.01
27.01
2801
2901
3001

0501
0601
0801
09,01

AuHaMuKa MHAUMKaTOpoOB cTasok PENO

OBepHaiT
i
”Hﬂel( 'Cbl aKTMBOB TEeHCHOHHbIX HaKOIMJ/IEHNH 17,50
KoHcepBaTUBHbIN 1612,33 -0,59% -3,31% -1,24% '
C6HanaHcMpoBaHHbiIi 1448,45 2,90% -0,15% 2,54% 17,00
ArpeccuBHblit 1290,84 7,24% 3,93% 7,19% 16,50
16,00
15,50 m oo
500 —/——m—"+—r—+———+—r—+—"—"——"—"—"—"—T1"—1
S isEEsaidgaaEaag
30.01.2015KBap'ran L8N OTUMYTS A0S RET S
HrHankaropsl crasok PEIO c LK —— MOEXREPO — MOBXREPOEQ
MOEXREPO 16,45 32 828 1069
MOEXREPOE 16,44 29 845 1095 MHamkatop  craBkm  PEMNO  MOEXREPO  3a
MOEXREPOEQ 17,02 5 816 1099 npoweawmnin Mecsay maMenunca ¢ 16,13% po 16,45%
MOEXREPOEQE 16,86 e _— e (poct Ha 32 6asucHbix nyHkTa). WMHAoMkaTop CTaBku

PEMO c UK no akumam MOEXREPOEQ coctasun 17,02%.
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”pOI'I.?BOﬂHbIe Ha NHOEKCbI

MOCKOBCKA#A
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B dHBape ob6beM  TOProB  MpOM3BOAHBIMU
WHCTPYMEHTAMU Ha WHAEKCbl Ha MockoBckol Bupxe
coctaBun 1 185,76 mnpa. pyébnen wnm 11,91 MAH.
KOHTPAKTOB.

Hanbonee nMKBMAOHBIM CPOYHBIM KOHTPAKTOM Ha
polHke FORTS sBnsetca dblodepc Ha WHpekc PTC,
06beM TOProB MO 3TOMY KOHTPAKTY B NPOLLIOM Mecsle
coctaBun 1 062,68 mnpa. pyébnen wnm 10,77 MAH.
KOHTPaKTOB.

®bloyepcbl Ha MHaekc PTC B npownoM Mecsue
ToproBanucek B 63kBopaaunn. NMHgekc PTC 3a 3To BpeMs
notepsan B Bece 6,75%, npu 3TOM MapTOBCKME U
nioHbCckMe dblovepcbl nogewesenn Ha 6,61% wu Ha
5,24% COOTBETCTBEHHO.

CyMMapHbIi ~ 06beM  OTKPbITbIX ~ NO3MUMIA B
KOHTpaKTax no ¢btodepcam Ha WMHaekc PTC 3a mecsy
BbIpOC Ha 29,93%.

O6bveM TOproB blOYEPCHLIM  KOHTPAKTOM  Ha
MHgekc MMBbB coctaeun B npoweawem Mecsue 30,51
mMnpa. pyébnei wnm 188,44 ThiC. KOHTpakToB. 3a
npoLeawmnin Mecsl, 6bis0 0TMEYEHO yBENNYeHUe obbeMa
OTKPbITbIX MO3MUMIN B KOHTPakTax Mo dbloyepcy Ha
MHaekc MMBbB — Ha 66,31%.

O6vem TOproB onuuMoHamm Ha WHaekc PTC
COCTaBWn B MpowsioM Mecaue 92,38 mnpa. pybnein unm
0,95 MNH. KOHTpakToB. O6bEM OTKPLITHIX MO3ULIMI MO
COCTOSIHMIO Ha KOHel Mecsua coctasun 61,43 mnpa.
py6neit unn 0,50 MNH. KOHTpakToB. lNpu 3TOM Ha gonto
onuuMoHoB Nyt npuxogunocb 31,83%  OTKpbITOro
MHTepeca MO onuuoHaM. Hanbonbwuii  OTKPbLITbIN
WHTEepeC Mo onuuMoHaMm Konn 6bll cocpeaoToveH Ha
cTpaiike 140 000, MakcMMyM MO OMUMOHaAM NyT 6bin
OTMeYeH Ha cTtpaiike 105 000.

3a npolweawnid Mecsl,  YMeHblueHne obbema
OTKPbITbIX MO3ULMA MO OnuMoHaM Ha ¢bloyepc Ha
NHaekc PTC coctaeuno 10,14%.

OTKpbITbIE MNO3ULUN B KBapTaJ/ibHbIX
onumoHax RTS-03.15 no cTpaiikaMm, MJIH.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 OTHOLUEHWE CyMMapHOWM PbIHOYHOW KanuTanu3auuu akuuid, BKIKOYEHHBIX B CMMCOK MHAEKCA, K aHanorMyHoMy rnokasaTento Ha
HayanbHylo AaTy.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsioT coboii KOMMO3UTHbIE MHAEKCHI POCCMMCKOrO (POHAOBOMO pblHKA, BKoYaowme 50
Hanbonee NWUKBUAHBLIX aKUMA KPYNHEMWMX WM AWHAMWUYHO pPasBMBAOLIMXCS 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 UHAEKCbI - LIEHOBble B3BELUEHHbIE MO PbIHOYHOW KanWuTanM3aunMm MHAEKChl Haubonee NMKBUAHBLIX aKUMA POCCUMCKMX
3MUTEHTOB, 3KOHOMMUYECKast AEATENBHOCTb KOTOPbIX OTHOCUTCS! K COOTBETCTBYIOLUMM CEKTOPAM 3KOHOMMKM, AOMYLLEHHbIX K 06paLleHmto
Ha Bupxe M BKIOYEHHbIX B 6a3y pacyeTa uHaekca LLUMpoKOro pbiHKa. MeToauKkoM MpeayCMOTPEH pacyeT MHAEKCOB MO AEBATU
0TPac/siM SKOHOMWKM:

MICEX O&G (RTSog) — MHAEKC aKkuuii KOMNaHWi HedTerasoBou OTpac/m

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYeckon oTpaciu

MICEX TLC (RTStl) — MHAEKC aKkuuii TENEKOMMYHMKALIMOHHBIX KOMMaHUM

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

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTENbHOW OTpaciu

MICEX FNL (RTSfn) — nHaeKc akumit KoMnaHuii puHaHCOBO-6aHKOBCKOW OTpac/v

MICEX CGS (RTScr) — MHAEKC aKkLMii KOMMNaHWUi NoTPeBUTENbCKOro cexTopa

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

MICEX TRN (RTStn) - MHAEKC akumMiA TPaHCMOPTHBIX KOMMaHW

PacyeT 3HauyeHuin O0Tpac/eBbIX MHAEKCOB MPOM3BOAUTCA B pybnsix v B aonnapax CLUA. Mpu 3TOM B KauecTBe «pybrieBoi UCTOpUM»
3HQUYEHWUN MHOEKCOB MCMOMb3YETCH <«UCTOPUS» 3HAUYEHMA OTPAcneBbiX WHAEKCOB MMBB, a «BaslOTHOW WCTOPUM» — <UCTOPUS»
oTpacnesbiX nHaekcos PTC.

MHpaekc rony6bix dmiuek sSBnseTcs MHAMKAaTOPOM pbiHKa Hanbosiee MKBUAHBIX aKUMi POCCUMMACKUX KOMMAHWI UK Tak Ha3blBaeMbIX
«ronybbix uwek». WUHAEKC paccuMTbiBAaETCS Ha OCHOBaHWM LEH CAENMOK C akumsiMu 15-Tu Haubonee fMKBUAHBIX 3MUTEHTOB
POCCUIACKOro (hOHAOBOIO pbiHKA. PacyeT MHAEKCa BEAETCS Ha OCHOBAHUM LiEH akKUMiA, BbIPaXXEHHbIX B Py6nsix.

UHpekc MMBB10 — npeacraBnseT cobol LIEHOBOWM, HEB3BELIEHHbIM WHAEKC, PacCUUTLIBAEMbIN Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Haubonee NUKBUAOHLIX AKUWMMA, AOMYLUEHHbIX K OBpalleHuio Ha Gupyke. MHOEKC OTpaXxaeT MpUpOCT CTOMMOCTU
nopTdens, cocrosiwero u3 10 akuuii, Beca KOTOPbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHWU OAMHAKOBSI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAWKATOP, KOTOPbIN XapaKTepusyeT AMHAMUKY LIeH aKLUUA SMUTEHTOB, CO CPEAHUM U HaYasibHbIM
YPOBHEM KanuTanusaumu. B coctaB MHAekca BxoasT 50 akumi, cnegyowmx B peuTuHre no kanutanusauun c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAekcoB — MHaekca MMBB n MHaekca PTC. MHAEKC pacCUMTHLIBAETCS HA OCHOBE LIEH aKLWiA, BbIPAXKEHHbIX B
py6nsax Poccuiickoit ®epnepauunm u B gonnapax CLUA.

MHAeKC akuuii LUMPOKOro pblHKA - UWHAMKaTOp, BKoYaowmini TOM 100 ueHHbIX B6yMar, oTO6paHHbIX Ha OCHOBaHWUW KpUTEPUEB
NUKBUAHOCTYM, KanuTanus3auuMu W A0NWM akuui, Haxopasuelcs B cBoboaHoM obpalueHun (free-float) n sBnsieTcs ocHoBon Ans
copMupoBaHus 6a3 pacueTa OCTabHbIX MHAEKCOB MockoBcKkoM Brpxxu. TOM-50 KOp3uHbI MHAEKCA WMPOKOMO pbiHKa COCTaBNsOT 6asy
pacyeta UHaekca MMBB n UHpekca PTC, a ocTtaBlmecs 50 akumit — Kop3uHy MHaekca BTOporo alwesioHa. B 6a3y pacyeTta kaxaoro
0TPaCc/NeBOro MHAEKCA BKIHOYAKOTCS aKUMM COOTBETCTBYIOLLErO CEKTOPA, BXOASLME B COCTaB MHAEKCA aKLMiA LUMPOKOro pbiHKa.

UHpekc MMBB — MHHOBALIMM — MHAEKC aKLUUIA POCCUMCKUX KOMIMAHUIA cekTopa "PbIHOK MHHOBALMM U MHBECTULMI".

PervoHasibHble MHAEKCbI — MHAEKChl aKUMIM, KOP3WHbI KOTOPbIX BKIIKOYAOT LieHHble ByMaru, AomnyLieHHbIe K TopraM Ha MOCKOBCKOA
Bupxxe, 0TObpaHHbIe MO NoKasaTensam AUKBUAHOCTM U KanuTanu3aumm 1 BeayLuMX CBOKO AESTENIbHOCTb NMPenMMyLLEeCTBEHHO B TOM WK
MHOM beaiepanbHOM okpyre. Ha cerofHsiluHuiA AeHb AOCTYNHa UHbopMaums no uHaekcy Cubmpckoro deaepanbHOro okpyra — MHaekcy
MMBB Cnbupb.

PoccMACKMiA MHAEKC BONATWIbHOCTU — MHAWMKATOP CPOYHOrO PbiHKA, KOTOPbIA PacCUMTLIBAETCS Ha OCHOBE BOMATWUSIBHOCTM LIEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctoMmocTn npumensieTcss dopmyna braka-LUoyn3sa.

O6nuraumoHHble MHAEKCbI - WHAEKCbl KOPMOPaTUBHbIX, FOCYAApCTBEHHBIX U MYHWUUMMNAbHbIX OBAWUraumii, cerMeHTMPOBaHHbIX MO
AOpauMM U KpeauTHOMY KauyecTBy Ob6nuraumii, BKIOYEHHbIX B 6a3bl pacdyeta. O6AMrauMoHHblE MHAEKCHI  PacCYMTHIBAOTCS
OOHOBPEMEHHO Mo MeToaukam «total return» u «clean price». na 6a3 pacyeta 06AMrauMOHHbIX MHAEKCOB OCYLLECTBASIETCS Takxe
pacyeT nokasaTeneit Aopaumu U JOXOAHOCTU K NOralleHuio.

UHamkaTopbl ctaBok PEMNO - pacuyeTHble NMOKas3aTeNn, OTPaXaloWMe KOHBIOHKTYPY POCCMIACKOro 6upkeBoro pbiHka PEMO. Pacuer
nHankaTopoB cTaBkn PEMO ocyuwlectBnsieTcs pasgenbHo anst pbiHka PEMO ¢ akumamu u peiHka PEMO ¢ obnuraumsamu. B pacuet
NMPUHMMAIOTCA CAENKM, COBepLUaeMble C aKLuMsaMM, BKOYEHHBIMM B 6a3y pacyeTta MHaekca MMBB, a Takxke caenku ¢ obnuraumsmum,
BKJIIOYEHHLIMM B NIOMBapAHbIA cncok BbaHka Poccuu. B 3aBMCMMOCTM OT CPOKOB MCMOSHEHUsI caenok PEMO, ucnonb3yembix Ans
pacyeTa, UHANKATOPbl AENSTCA Ha OQHOAHEBHbIE MHAMKATOPbI "overnight”, nHamkatopel "1 Hegens" n "2 Hegenn'".

MockoBckaa bupixa
[lenapTaMeHT UHAEKCOB U 6UpXXeBO MHMOpPMaLIMK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuii nep., A.13

TenedoHbl: +7(495) 363 - 3232 (pob. 24005)
dakcbl: +7(495) 363 - 3232 (nob. 22222)
E-mail: index@moex.com
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Hacroswmin fokyMeHT 6bl1 NOArOTOBMAEH M BbinylweH OTKPbITbIM aKLUMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). ECim HeT Kkakoii-nnbo
OroBOpKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MHDOPMALMK, U3NOXKEHHOW B HACTOSILLEM AOKYMeEHTE. [laHHas MHGOpMaumns NpefoCTaBAseTCs No COCTOSHUIO Ha
[aTy HaCTOSILLEro OKYMEHTa U MOXET 6bITb M3MEHeHa 6e3 Kakoro-1mbo yBeaoMeHus.

[laHHbIN JOKYMEHT He sBNSieTcsl, He GopMUpYeT 1 He A0/MKEH PAacCMaTPMBATLCA B KAUYECTBE NPEASIOKEHMS WU XKe NPUTTALLEHNs ANs NPoAAXK WK y4acTus B NMOAMMUCKE, UIN Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMUCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb WM xe (akT ero pacnpoCcTpaHeHUs He SBNSTCS
OCHOBaHMEM W Ha HUX Hesb3si NosaraTbCsl B CBSA3M C KaKMM-NMOB0 NpeanoXeHneM, JOroBOpoM, 0653aTeNIbCTBOM WM e MHBECTULMOHHBIM peLleHUeM, CBS3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIETCS peKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX 6yMar KOMNaHuu.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiach NpeaMETOM He3aBWUCUMMOI MpOBEpKU. B HEM Takxke He COAepXWTCS Kakux-nvMbo 3aBepeHuit Unu rapaHTui,
cchopMynIMpoBaHHbIX UK NOAPa3yMeBaeMbIX U HUKTO He [O/KEH MonaraTbCsl Ha JOCTOBEPHOCTb, TOYHOCTb M MOHOTY MH(OPMaLMK UK MHEHUS, U3NOXEHHOO 3Aecb. HUKTO 13
KoMnaHWu unm Kakux-nnbo ee AOYEPHUX O6LWECTB MM addUNMPOBAHHBIX SMLL UK UX AUPEKTOPOB, COTPYAHWKOB MM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NMpeacTaBUTENen He
NPUHMMAET KaKoW-NM6o OTBETCTBEHHOCTM (HE3ABWCMMO OT TOrO, BO3HWK/IA JIM OHA B PeE3yNbTaTe XanaTHOCTU WM Yero-To APYroro), npsiMO MM KOCBEHHO CBSI3aHHOW C
MCMNOMb30BaHNEM 3TOrO AOKYMEHTA MU MHBIM 06pa30M BO3HUKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHBIE B HACTOSLLUMIA JOKYMEHT 3asiBMIEHUS], 3@ UCK/IIOUYEHMEM 3asiBNEHMII 06 UCTOpUYeCckUX dakTax, BKoYas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALMMUCS K HaweMy (pUHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABASAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HbIE 3asB/IEHWUS BKOYAIOT B CEGSA M3BECTHLIE M HEM3BECTHLIE PUCKM, (DaKTOPbl HEOMPEAENEHHOCTU U WHble (DAKTOPbI,
KOTOpble MOFYT CTaTb MPUUMHOM TOFO, YTO HALUM HbIHELLHWE MOKa3aTeNN, AOCTUXEHUS, CBEPLUEHUS UK XE NPOU3BOACTBEHHBIE MOKa3aTenu, 6y AyT CYLECTBEHHO OT/IMYaTLCA OT
TeX, KOTopble cchOpMyIMPOBaHbl UM NOAPa3yMEBAIOTCA MOA STUMM NMPOrHO3HLIMU 3asIBNIEHNSIMU. [JaHHbIE MPOTrHO3HbIE 3asB/IEHUS OCHOBaHbI HA MHOTMOYMCIIEHHbBIX MPE3YMMNLMAX
OTHOCMTENbBHO Hallel HbIHELWHEN M Byayliein GU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLLECTBASATb CBOK AEATENbHOCTL B 6yayweM. BaxHelwummu dakTopamu,
KOTOpble MOTYT MOBMUSATb Ha HaLM HbIHEWHMWE NOKA3aTEeNM, AOCTUXKEHUS], CBEPLUEHUS UM XE MPOU3BOACTBEHHbBIE NOKA3aTeNM, KOTOpbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TeEX,
KoTopble CHOPMYNIMPOBaHbI MM MOAPA3YMEBAIOTCA STUMU NMPOrHO3HBIMMU 3asIBNIEHUAMM SBISIOTCS, MOMUMO UHBIX (DaKTOPOB, CneaytoLLme:

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

+  BOMATWILHOCTb (@) POCCMIACKOIN 3KOHOMMKM U pbiHKA LieHHbIX 6yMar 1 (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOpbIX KOMNaHusi v ee aouepHue obluectsa
OCYLLECTBASIIOT CBOIO AEATENbHOCTb;

*  V3MeHeHus B () OTEUYECTBEHHOM U MeXAyHapOAHOM 3aKOHOAATENbCTBE M HANOroBOM perynupoBaHun u (b) rocyAapCTBEHHbIX MPOrpaMMax, OTHOCALUMXCS K (UHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

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

. CnocobHOCTb ycneeaTb 3a 6bICI'prMM U3MEHEHNAMN B Hay‘-IHO-TeXHW-IeCKOI‘/'I cpene, BKKO4Yas CNocoB6HOCTb UCMONb30BaThb pacClUnpeHHble d.)yHKLl,MOHa}'IbeIe BO3MOXXHOCTH,
KOTOpble MONYNSPHbI Cpean KNMeHToB KoMnaHum n ee AoYepHuX 06LL|,eCTB;

*  CNOCOBHOCTb COXPaHSTb MPeeMCTBEHHOCTb NPOLIeCca BHEAPEHUS! HOBbIX KOHKYPEHTHbIX MPOAYKTOB W YC/Yr, PAaBHO Kak W NOAAEPKa KOHKYPEHTOCMOCOBHOCTY;

*  CNoco6HOCTb NPUB/EKATb HOBbIX KIIMEHTOB Ha OTEYECTBEHHbIN PbIHOK U B 3apy6EXHbIX IOPUCANKLIMSIX;

*  CMOCOGHOCTb YBENMUMBATD NpeasIoKEHNE NPOAYKLMM B 3apYBEXHBIX IOPUCANKLMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6HOBIEHUIO UM NEPECMOTPY MPOrHO3HBIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3N C U3MEHEHUAMWU Halunx O)KMFlaHMf”I, WNn nepemMeH B YyC/oBUAX UK obcroaTenbCcTBax, Ha KOTOpPbIX OCHOBaHbl 3TU MPOrHO3HblE
3adaBneHus.
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