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U i - 1550 B odeBpane 2010 r. pocCHilCKHII PBIHOK aKIHMi
MPOJIEMOHCTPUPOBAT OTPUIATEIBHYIO IUHAMHUKY.
6000 - IJ_‘I ---------------------------- L 1500 P pHp P y Y
T]:I Nunexc PTC 3a mpommeamuid Mecs| OmyCTHIICS Ha
4000 +h--- ool e e - 1450 4,27% no ormetku B 1410,85 mynkra (1473,81 mynkra
i—* !I Ha 29 suBaps 2010r.). Takke 0 COCTOSIHUIO Ha KOHEIl
2000 - nlfT"J:' r |:| I ? —Il::][ 1400 (peppans Uunexc PTC 6wt Ha 159,07% Bblme cBOEro
B 3aKkpeITHS Ton Hazan (544,58 myHkra Ha 27 deBpans
0 e e L 1350
Y 2009 1). Kypc nomrapa CIIA 1o OTHOIIEHHIO K pyOITIo
S 3 8 g8 - e = 2 8 K B (eBpasie monmsmics Ha 1,07%.
* C y4eToM BHEBMpPXKEBbIX COEenok .
B depane 2010r. 21 u3 50 akuwmii, BXOASIINUX B
Wnaeke PTC usb/RuR  crimcok HMupmekca PTC, okazanu Ha ero JAMHAMHUKY
1520 30,6 HeratuBHOE BozaeiicTBue (-77,19 UHIEKCHBIX MMyHKTA),
1480 30,4 28 1eHHbIX Oymar MOBIWSIN MOJIOXKHUTENbHO (+14,21
1440 30,2 MYyHKTa), IleHa | meHHoi Oymaru He U3MEHUIIACh.
1400 o, 30,0 HauGoee HeraTMBHO OTpasmioch Ha MHjekce
1 360 - I + 29,8
AN PTC magenme neH Ha oObIKHOBeHHBIE akmuu OAO
T 8 8 % £ © & 9 8 =~ C6epbank Poccun (-30,76 mynkra), OAO TI'aznpom
(-19,55 nmynkra), OAO JIVKOMUIJI (-10,45 myHKTA).
MTLR : Hanbonee mMO3UTHBHO TMOBIWSAIM Ha JUHAMUKY
NLMKS X : X : nHaekca oO0bikHOBeHHBIE akiuu OAO Meuen, (+1,91
SNGSPS IIYHKTa).
VSMO : : : : Ha mnedrerazoBeiii cextop mnpuxoautcs 49,0%
MSNG . ; : X : cymmapHoi kanutanusanuu Wapgekca PTC. Cpemun
l . l . l . OCTaJIbHBIX ~ OTpaciieil  BBIIENAIOTCS  (PMHAHCOBBIM
SBERPS . . . . . o
: : : . : . cektop (Bec B wmHAekce 19,1%) u Mertamtyprus
FEESS : . . . . (16,2%).
SNGSS WBnusHye, nyHkToB : HauGonemmit Bkinan B magenne Uunexca PTC mo
LKOHS | UsmeHenve uensl, % utoraMm  (eBpanst  BHeCAW  IIeHHBIe  Oymaru
GAZPS ' : HedrerazoBoro (-35,35 mnyHkra) W (UHAHCOBOTO
: cektopoB (-33,07 myHKTa).

SBERS | : . . :
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®provepcHbie KOHTPakThl HA UHaeke PTC

B deBpane 2010r. o6bem TOpros npousogabiMu Ha MHaekc PTC cocraBun 1475,6 mupa. pyomneit
wi 17,2 muH. koHTpakToB. @blovyepcel Ha Munekc PTC ocraroTcst Hanbomnee TUKBUIHBIMH CPOYHBIMHU

KOHTPaKTaMH, Ha HUX B NPOIUIOM Mecsie npuxoauiock 75,39% ot cookymHoro o6opora FORTS
(®rrouepcs! 1 Ommmons! B PTC) B 1eHEKHOM BBIpaKCHHH.

Unpekc PTC Cnpaabl
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06 eM ToproB ¢bloy. Ha UHaekc PTC, mnpa.py6.  ==#==RTSI
==f==Cnp3a RIHO n RTSI, nyHkTOB e=f$==Cnp3a RIMO u RTSI, nyHkTOB

Wunexc PTC B despane 2010r. omycruics Ha 4,27%, npu 3ToM MapToBckue KoHTpakThl (RTS-03.10)
nopemesenu Ha 5,03%, a uronbckue (RTS-06.10) 3a mecsi — Ha 5,27%.

®rrouepcHble KOHTpakThl Ha MHaekc PTC B ¢eBpane ToproBaiuch B IeIOM Bblme croTa. K KoHIy
Mecsa 03KBOpAaLus M0 MapTOBCKUM (pbrouepcam cocTaBmiia 4,3 MyHKTa, a HIOHBCKUE KOHTPAKThI OBbLIN
HUe OCHOBHOT'O MHKKaTopa ¢oHnoBoro peinka, Muaekca PTC, na 8,95 nyHnkra.

OTKpBITHII HHTEpeC HHBECTOPOB K (prouepcaM Ha MHaexkec PTC B koHTpakTax nossicuics Ha 11,96%
110 CPABHEHUIO C KOHIIOM STHBapsI.

UHpekc PTC 1 ueHbI OTKpbITbIe NO3ULUN,
pbIOY., NYHKTOB MJTH. pyo.
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HNupexc RTS Standard

O61bem Topros aku.*, mnpa. py6. Wupekc PTC

40 - r 10100 B despane 2010r. pyoneswsiii Uunexkc RTS Standard
19900 MPOJEMOHCTPHUPOBAIT OTPHUIIATEIIEHYIO THHAMHUKY.

30 A 1 9700 Wnpexc RTS Standard camsuiics Ha 6,85% m0 9 154,18

(9 827,37 na 29 suBaps 2010r). Ilo cocrosiHHIO HA KOHEI

. R T mecsana Mupexc RTS Standard 6su1 Ha 109,26% BbImIe

19300 CBOETO 3aKpbITHS Tox Hazanm (4 374,56 wa 27 dempans

2009r).
10 - 1 9100
B ¢despane 2010r. 13 u3 15 akuuii, BXOAAMNX B CIIHCOK
T 8900 Wunmexca RTS Standard, okasanm Ha €ro IUHAMHKY
0 - 8 700 HeratuBHOe BozfaeiicTBue (-680,65 MHIOEKCHBIX MyHKTA), 2
2288388388388 588¢35¢88 LeHHbIe OyMaru MOBJIHAIM MOJIOKUTENBHO (+7,46 TIyHKTA).
S988388Zecc Ve 2F QLR
* N0 akLMAM U3 cocTaBa MHaekca RTS Standard HaubGonee orpunatensHo Ha nuHamuke Mumekca RTS
Standard oTpasuioCh TOHMKEHHWE IICH OOBIKHOBEHHBIX
akuuit OAO CoOepbank Poccun, ux Bkiaa coctaBmi -266,01
uHAekcHbIX TyHkTa, OAO T'azmpom, (-175,10 myHkTa),
. Hu,qepkl.l B.I1VIF|HV!$I Ha |/|H,L:l,eKC RTS. Standarfi OAO JIYKOIT (100,78 mynra),
VIBRS : Haubonee mo3uTUBHO NOBIHSIIM HA TUHAMUKY HHACKCA
HYDRS : npuBuieruposandbie akiumun OAQO CypryrHedreras (+6,62
SBERPS MyHKTA).
FEESS Cpemu «romyObIX (uIIex» HauOonmbLIee MNaJeHHE
: : : : : : IpPOJEMOHCTPUpPOBaNU  OObIKHOBeHHble  akuuu  OAO
ROSNS : C6epbank Poccuu, TOHMKEHHE LIEH KOTOPBIX COCTABHIIO
GMKNS 13,79%, OAO ®CK EO3C — 11,22%, u npuBUIETHPOBAHHbIE
: : : : : : akuuu OAO Coepbank Poccun — 10,56%.
SNGSS
; Haubonpmmii poct MIPOIEMOHCTPUPOBAIIN
LKOHS npuBwierupoBanasle  akuun  OAO  CyprytHedreras,
GAZPS ! : : TOBBILICHHE IEH KOTOPHIX COCTaBHIIO 3,24%.
SBERS ! Ha wHedrerazoBeiii cexrtop mnpuxomutcs 55,20%
f f 1 f f f cyMmapHo# kanuranmuszanun Muagexca RTS Standard. Cpeau
-300 -250 -200 -1%0 -100 -50 0 ocrameHbIx oTpaciell BBIICTSIOTCS (UHAHCOBBIN CEKTOp
(Bec B mHaCKCe 23,27%) n metamutyprus (13,86%).
Bec B Bec B
, cpeau "rony6bix duwek”, % Standard, % | PTC, %
PLZLS SBERS Cb6epbaHk, ao 18,17% 14,84%
HYDRS SBERPS  C6epbaHk, an 1,80% 1,47%
: GAZPS [asnpom 17,36% 14,17%
ROSNS | LKOHS nykomn 16,20% 13,23%
GMKNS ROSNS PocHedTb 10,48% 8,56%
. GMKNS Hop. Hukenb 10,00% 8,17%
SNGSS SNGSS  CypryTHedTeras, ao 6,22% 5,08%
LKOHS : SNGSPS CypryTtHedTeras, an 2,30% 1,88%
cAZPS | VTBRS  Batk BTE 3,30% 2,69%
. HYDRS Pycl'wgpo 2,95% 2,41%
SBERPS . URKAS  Ypankanui 2,72% 2,22%
FEESS TATNS TatHedTb 2,63% 2,15%
SBERS PLZLS Montoc 3onoTo 2,38% 1,95%
: FEESS ®CK ESC 1,99% 1,63%
-15 -12 9 5 -3 0 CHMFS Cesepcransb 1,48% 1,21%
Bcero 100,00% 81,65%
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Bropoii 3u1esioH

WUHpekc PTC-2
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BopgHbIN TpaHCNOPT
MeTannbl u go6biva

HBaHku n duHaHcbl
WBo3aywHbIN TpaHcnopT

BHedTb 1 Mas B NoTpe6. ToBapsbl u TOPT.
Mp-BO siAepH. maTep. EMpombiwneHHOCTb
W TenekomMyHUKauumn XuUM. npousB-BoO

W OneKkTpo3HepreTnka

B ¢espane 2010r. pplHOK akuuii «BTOPOTO
SIIEJIOHAY» IT0KA3aJl IIOJOKUTEIBHYI0 IUHAMUKY .

Uunekc PTC-2 3a mpomeammii Mecsil BBIPOC Ha
4,51% mo 1572,03 (1504,12 na 29 suaBaps 2010r.). Ilo
cocrosHMIO Ha KoHen (espans Muanekec PTC-2 Oput Ha
256,58% BoIlie cBOETro 3akpbiTUs ToJ Hazan (440,86
nyHkTa Ha 27 despais 2009 1).

[lo pesynapraram wmecsua 39 wu3z 70 Oymaru,
Bxomsammx B crucok MHaexkca PTC-2, oka3anu Ha ero
TUHAMHUKY Mo3uTuBHOE BiusHUE (+90,27 MHACKCHBIX
NyHKTa), 19 neHHpIx Oymar oka3bplBaIM OTpULIATEIbHOE
BiusiHue(-22,35 nynkra). Llena 12 akuuit 3a mecai He
HN3MEHNIIACh.

HawnGonpiree moNoXKHATENbHOE BIMSHHE HA POCT
Nunexkca PTC-2 oka3ajo MOBBIIIEHHE IIEH Ha
oobikHOBeHHBIE akmmu OAO Kopnopamus BCMIIO-
ABUCMA (49,06 nynkra), OAO Xonmguar MPCK
(+7,86 mynkra) u OAO [Honmumerann (+7,10 myHkTa).

Hau6onee neratusno Ha auHamuky Muaexca PTC-2
MOBJIMSAJIO CHIIKEHHE 1I€H OOBIKHOBEHHBIX —AaKIIHi
OAO UHTEP PAO EDC (-5,13 myHkra).

HauGonpmmuit Bec B MHIekce «BTOPOro 3IenoHa»
3aHUMAIOT  CIEAYIOIME  CeKTOpa  SKOHOMHKH:
anekTposHepreTuka  (26,8%),  TeneKOMMYyHHKaluu
(16,1%) n motpeOuTenbckuii cextop (15,3%).

HauGonpmmii Bkimag B poct Wunexca PTC-2 B
(eBpasie BHECIH IIEHHBbIC OyMaru TeJIeKOMMYHHUKAIUN
(+24,50 nysnkra B cymme), Metawutypruud (+16,98
MyHKTa) U He)Tera3oBoro cexkropa (+7,53 myHkTa).

TenekoMMmyHuKaLun
'
.
MeTannbl 1 gobbiva *

HedTbun Mas

MpoMbIWneHHOCTb

BaHkM U puHaHC bl

Bo3aywHbIi TpaHcnopT

XumMuyeckoe NpousBoOACTBO

MoTpeb. ToBapbl 1 Toprosns . ' ' .

MpowusBoaCTBO siAEPHBIX MaTepuarnos Bknapa oTpacnu B

AVHaMUKY MHAeKca,
! NYHKTOB
BopaHbln TpaHcnopT ! ]

OnexTpoaHepreTuka
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CemelicTBo nuaexcos PTC

3nauenne | Mamenennesanmepwos,% |  Makcuwym | Muwumym |
27.02.2010 | _wvecau [ ksaptan | _ron | sHaueHve | _pata | sHauenwe | pata |

WHpgekc PTC 1410,85 -4,27% 2,61%  159,07% 1507,15 03.02.2010 1363,83 12.02.2010
WHpekec RTS Standard 9154,18 -6,85% 3,12%  109,26%  9936,16 02.02.2010 8977,26 25.02.2010
WHpekc PTC-2 1572,03 4,51% 17,00%  256,58% 1572,03 27.02.2010 1499,57 12.02.2010
Wraekc PTC Hedtn n Masa 174,17 -4,48% -3,21% 91,10% 186,65 03.02.2010 167,13 12.02.2010
MHpekc PTC MoTpebutensckmx

TOBApOB 1 PO3HNYHOW TOProBnun 256,42 3,26% 11,15%  259,23% 256,42 27.02.2010 24528 08.02.2010
Mraekc PTC MeTtannos 1 gobbiun 251,35 3,59% 11,76%  182,67% 251,35 27.02.2010 233,88 08.02.2010
MHpekc PTC lMpomblIWneHHOCTH 147,41 9,76% 2,85% 279,14% 147,41 27.02.2010 134,32 05.02.2010
MHpekc PTC OnekTpoaHepreTuku 222,28 -1,75% 6,85%  264,27% 230,41 03.02.2010 204,99 15.02.2010
MHpekc PTC TenekoMmyHuKauumi 208,84 6,70% 26,62%  164,45% 212,16 03.02.2010 198,94 01.02.2010
Mhaekc PTC ®unHaHcoB 392,38 -1,04% 11,27%  289,15% 406,57 03.02.2010 375,26  08.02.2010

KiroueBble  CEKTOpBI  SKOHOMHUKH, TMPEJACTaBICHHBIE Ha  POCCHHCKOM  (OHIOBOM  PBIHKE,
MIPOJIEMOHCTPUPOBAIIA Pa3HOHAIIPABICHHYIO JUHAMUKY .

Kypc nomnapa CIIA no otHomenuto k pyonto B ¢espane nonuswicsa Ha 1,07% no ormerku 30,04
py6:s 3a mommap (30,36 Ha 29 suBaps 2010r.).

Jlupepom pocta cranma mnpomsinuieHHOCTh: Wuaexc PTC IlpombimnenHoctu Boipoc Ha 9,76%.
CymiecTBeHHO TpubaBwiIM B Bece TelekoMMyHuKaruu: yBenumdenue Mupekca PTC TenexommyHuKanui
cocrasuio 6,70%.

Haubonwimee cHmkenue Obuto oTmeueHo B HedrerazoBom cekrope: Mumekc PTC Hedtn m Taza

CymmapHas
Kanutanusaums komnaHui, BXogsLwmx B KanuTanusaumsi ¢ Oons
MHAEKC, MJTH. AONJ1. yyeTom free- KanuT-n

roHu3uics Ha 4,48%.

|_OGuwas | Cpeauss | Makc. | Muu.__| float, MnH.gonn. | pbika, %

Wupekc PTC 50 6386049 12772,1 1326304 634,0 143 265,0 85,2%
Wupekc RTS Standard 15 466 200,1 31080,0 132258,6 2164,5 116 647,0 62,2%
Wupekc PTC-2 70 90 303,9 1 290,1 5 854,6 30,4 19 508,8 12,0%
WHpekc PTC Hedtn n Masa 12 3491216 29093,5 1326304 400,5 61 456,4 46,6%
WHpekc PTC MoTtpebutenbckmx

TOBApPOB 1 PO3HUYHOM TOProBn 11 13 939,9 1267,3 5 854,6 30,4 2011,5 1,9%
Wupekc PTC Metannos v gobbium 12 100 976,6 84147 29 254,0 216,8 15 894,4 13,5%
MHpekc PTC lMpoMbIWNeHHOCTH 10 6 153,6 6154 1807,1 93,1 940,1 0,8%
Mupekc PTC OneKkTposHepreTukm 15 56 926,7 3795,1 11 673,6 529,0 11784,3 7,6%
NHaekc PTC TenekomMmyHuKaLmMit 12 25 805,7 2150,5 15747,3 138,9 3139,5 3,4%
Wupekc PTC duHaHcoB 9 90022,7 10002,5 549355 198,9 2273,6 12,0%
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e——=Wnpgexc PTC UHpekc PTC-2
WHpekc RTS Standard UHpekc PTC MeTtannoB u fo6biun
WHpekc PTC Hecdbtn 1 Maza UHpekc PTC MNotpe6. ToBapoB 1 PO3HUYHOW TOProBNMn
UHupekc PTC MpomMbiwneHHoCcTH WHpekc PTC TenekoMMyHuKauumn
UHpgekc PTC ®uHaHcoB UHpekc PTC dnekTpoaHepreTuku

CemeiictBo ungexcoB PTC Bxirouaer ocHOBHOHM mHANWKaTOp hoHOoBOTO phiHKa — MHAekc PTC, nnaekc «romyObix
¢umex» — Ungexc RTS Standard, nanexc akuuii «Broporo smenoHa» — Magekc PTC-2 u oTpacieBbie HHACKCHI.

HMpunmunel pacdyera. Manekcel PTC oTHOCATCS K THITY B3BEHMIEHHBIX 1O KalMTAIM3AIldHd (OHIOBBIX MHAECKCOB. B
OCHOBE (DOpPMYJIBI MX pacyueTa JEKUT OTHOIICHUE CYMMAapHOW PBHIHOYHOW KANMWTAIM3aI[MM aKIUi, BKIIOYCHHBIX B
CIHMCOK HHIEKCA, K aHAJIOTHYHOMY ITOKa3aTellto Ha HadaibHyto naty. Munmekcet PTC paccuuThiBarOTCS B TEUeHHE
TOPTOBOM CEeCCHU TI0 IeHaM cenok u 3asaBoK peIHKOB RTS Classica u RTS Standard.

HNupexce PTC — uHauKaTop MIMPOKOTO PHIHKA, PACCUYMTHIBAETCS HAa OCHOBaHMHM IieH 50 JUKBUIAHBIX aKIMK Hanboiee
KallUTaJM3UPOBAHHBIX POCCHHCKMX SMHUTEHTOB, YTO II03BOJISIET HamOojee TOYHO OTpakaTh HM3MEHEHHS BCETO
(hongoBoro peiHKa Poccnn. PacueT mHImekca oCymecTBIseTCS Ha OCHOBE T1€H aKIIUH, BEIpaKeHHBIX B qoutapax CIIA.

Hupexc RTS Standard sBnsieTcss MHIUKATOPOM PhIHKA HAHOOJIEE JTUKBUIAHBIX aKIIUH POCCUMUCKUX KOMIIAHHMA UM TaK
HAa3bIBAEMBIX «TONyObIX (uinek». MHACKC pacCUUTHIBACTCS Ha OCHOBAHMU IICH CAEJIOK U KOTUPOBOK 15-TH Hamboiee
JMUKBUIHBIX aKIWH poccHUACKOro (OHIOBOTO pHIHKA. Pacder wWHAekca BemeTcss HAa OCHOBAaHWM II€H aKIHH,
BBIPOKECHHBIX B PyOIIsIX.

Hupexke PTC-2 — 3T0 MHAMKATOpP, KOTOPBIA XapaKTepU3yeT AWHAMHUKY II€H aKIUi SMHUTEHTOB CO CPEIHHM U
HaYaJIbHBIM YPOBHEM KamuTalU3alui. YKCIO MHCTPYMEHTOB, KOTOPBIE MOTYT OBITh BKJIFOYEHBI B COCTaB HHIEKCA,
JKECTKO He orpaHndeHbl. HIEKC pacCUUTHIBACTCS Ha OCHOBE IICH aKIUi, BRIpaXEHHBIX B Aoutapax CIIA.

OTpaCJ’[eBbIe HHACKCBI OTpaXXarOT M3MCHCHUA LCH aKHI/II‘/'I, OMHUTCHTBI KOTOPBIX OTHOCATCA K COOTBCTCTBYIOLICMY
CCKTOPY 3KOHOMUKHU, IMPEACTABJICHHOMY Ha pOCCI/II\/'ICKOM q)OHZ[OBOM PBIHKC. B ux cocras BXOOUT, KaK MpaBuiio, OT 10
a0 20 JIMKBHUIHBIX aKI_II/Iﬁ HanOoJjee KalmUTAJIN3UPOBAHHBIX SMUTCHTOB JJAHHOI'O CEKTOPA.

OOmmii KOHTPOJbL U BHECEHUE M3MEHEHUN B METONUKY pacuera mHAeKkcoB PTC ocymecTBisieT MHAEKCHBIH KOMUTET
PTC, B cocTaB KOTOPOTO BXOJAT aHATUTHKHU BEIYIIUX POCCUHCKUX OPOKEPCKHX KOMITAHWH, a TaKXKe MPEICTABUTEIU
MHUPOBOTO JHIepa B chepe NpeqoCTaBICHUsS HE3aBHUCHMBIX (DMHAHCOBBIX HCCIEIOBAHWH, PEUTHHTOB M HHIEKCOB,
xommanuu Standard & Poor's.

OTkpbITOE aKIIHOHEPHOE 001ecTBO "DoHaoBas oup:ka PTC"
JenapraMeHT MHIEKCOB U OupkeBoi HHopMaLuu
Poccus, 127006 r. Mocksa, yi. Jlonropykosckas, A. 38 ctp. 1

Tenedonsr: +7(495) 705-9031, 500-3840

+7(495) 705-9032, 500-3844 (mob6aBounsrii HoMep 17013 B TOHATEHOM pPEKUME)
dakchi: +7(495) 733-9703, 733-9515
E-mail: stat-help@rts.ru



