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. Kanutaamsaums pbiHkQ 1 0B0OpOT

Hedotb Brent

KapTta pbiHKA

Poccumckme MHAEKCHI

MWMPOBbIE MHAEKCHI

[OAYOble COULLIKU

AVAEPDLI POCTA M NAAEHUS

. AMAEPbI NO KAMUTAAM3ALMM M ODOPOTY
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. AMAE€PbI NO AMBUAEHAHOM AOXOAHOCTU

10. AMAEPbI MO AMKBUAHOCTM.



Kanutanunsauna oCHOBHOro PbiHKaA

[vana3soH gar
c|11.04.2016 % n0|15.04.2016 = | OBHOBUT | O61Lan KanNUTANM3ALYS PhIHKa
15.04.2016 1oeHb 1mMmec. 3 mec 1rop  3roga
3282636 mnpn. py6. -032% 186% 1855% 12.90% 39.99 %
| obwas kanutanuzaums peivka | Skcnoprt B Excel |
— Obuwana Kkanutanu3auuna pbiHKa —
[lara 3Hayenue (mnpg. py6.)
33 100G 15.04.2016 32826.36
14.04.2016 32 930.08
33 050G 13.04.2016 33114.24
12.04.2016 32636.26
33 0006 11.04.2016 3279376
32 950G
32 900G
32 850G

32 800G

32 700G

32 650G

32 600G
11. Anp

13. Anp 14. Anp 15. Anp




OGOpPOT OCHOBHOIO pbIHKa

[dwana3oH gar

c[11.04.2016 & 10 [15.04.2016 & OBHOBUTL

15.04.2016 1 OeHb 1 mec. 3 mec. 1roq 3roga
31.06 mnpa. pyb. 3421% -209% -6.14% -3246% 331%

— O6opoT OCHOBHOIO pbiHKa | Okenopt B Excel |
— OB6opoT OCHOBHOIO pbiHKA —
[lara 3Hauyenue (mnpa. pyb.)
15.04.2016 31.06
525G
14.04.2016 47.22
13.04.2016 51.50
12.04.2016 46.19
11.04.2016 47.22

30G
11. Anp 12. Anp 13. Anp 14. Anp 15. Anp




Hed1b brent

[vanasox pat: ¢ 11.04.2016 = no [15.04.2016 =
MNokasaTb 18.04.2016 1 oeHb 1 mec. 3 mec. 1ron 3ropa
41.34 -585% -039% 4444%  -3483%  -5849%
Mpachuk uHaekca Hedptb Brent Hedtb Brent
=YY 15.04.2016 4391
14.04.2016 43.62
13.04.2016 44 38
12.04.2016 4269
11.04.2016 42.09

11. Anp 12. Anp 13. Anp 14. Anp 15. Anp
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OO6Owan KkapTa pbiHKa (N0 06bLemMy TOproBs)

Monwc 3onoto (+3.39%)
Ypankanui (-0.86%) — |

HAMK (:0.59%) — =11l

PocTenekom (-2.68%) f-;g/’»“?

®CK ESC (+1.88%) —

PycTuapo (+1.52%) —

MTC (-0.99%)

Cesepcrtans (-1.03%) ’/f"
CypryTHedTeras (-2.08%) //

BTB (-2.35%) ~
PocHedTs (-1.89%)

_— CoepbaHk (-0.92%)

HopHukens (+1.64%)

/
/

fykoiin (-1.61%) ~
* Tasnpom (-1.14%)



KapTa pbIHKa no otpacnsam

Hedpreraszosan oTpacnb MeTannyprus

. 0, + () 0,
CypryThedTeras (-2.08%) HOBAT3K (+0.28%) Cesepcrans (-1.03%) Meuen (+1.75%)
PocedTs (-1.89%) laznpoM HedTs (-0.96%) Pycan (+1.67%)
TatHe®Ts (-1.12%) HNMK (-0.59%)

MMK (+1.09%)
rasnpom (-1.14%)

Nyxoun (-1.61%) HopHukens (+1.64%)

BaHku JHepreTuka

BTE (-2.35%) BaHK BO3D0)K,Q€HH9 (+1.50%) WMHTEP PAO (-0.08%)

Baxk
CaukT-MeTep6ypr (-1.82%) : A ' ®CK E3C (+1.88%)

Pycluapo (+1.52%)
Chepdanx (-0.92%)



KapTa pbIHKa no otpacnsam

OparmeTtannbl TenekoMMyHUKaLMK

Poctenexom (-2.68%)

< 4 MTC (-0.99%)

Montoc 3on070 (+3.39%)

Opyrue otpacnu

ABTOBA3 (-1.23%)
Ypankanu# (-0.86%)
rpynna MWK (-0.08%)

Pacnagckas (+5.68%)

MarsuT (-0.07%)



WHOEKC MMBB

MICEX 1907.78 11.04.2016 - 15.04.2016

Axupa [lona %

[a3npom, akuuA 0. 15.27 %

COepbatk Poccum, akuus 0. 12.90 %
1.931bic. ,

[lyKoin, akuua 0. 11.64 %

MarHuT, aKuua 0b. 6.34 %

HOBATSK, akuua 0. 569 %
1.921hicC. :

[MK HopunbCuit Hkenb, akuua 0. 4.90 %

PocHedTh. akuua 06. 4.42 %

BTD. akuws of. 425%
1.91Thic,

CypryTHedbTeras, akUua o0. 3.95%

TpacHed T, akUWUA NpKB. 321%

CypryTHedTeras, akuua npuB. 2.83%

TatHedTh, akuyA 0f. 217%

MTC, akuug 00. 251%

MockoBckas bupia. akLa 0f. 155%
1.897hic.

Cesepcran, akuua 00. 143%
11 Anp 12 Anp 13 Anp 14 Anp 15 Anp ATIPOCA A ob 136%

AHNEKC. akuua 06, 1.00 %



WHOEKC PTC n MHOEKC BOJNNIATUIIBHOCTH

[paduk unpekca PTC [pachuk wngexca PoccHirCKMil HHZEKC BONTHABHOCTH

9225

920
9175
915
9125
910

907.5

905
U5

900

8975 | %25

11. Anp 12. Anp 13. Anp 14. Anp 15.Anp | 11. Anp 12. Anp 13. Anp 14, Anp 15. Anp



WHOEKC MMBB MO OTPACIIAM

MMBE - HedTs U ras Poccua -48.40 (-0.95%)
MMB5 - huHaHChI Poccua 51.71 (+0.76%)
MMBE - 3nekTpo3HepreTuka Poccus -23.07 (-1.92%)
MMBE - meTannypra v ropHoaodsiva PoccuA 49.52 (+1.14%)
MMBE - TenekoMMyHuKaLmnu Poccua -9.95 (-0.54%)
MMBG - MaluuHOCTpOEHNe Poccua 24 .37 (+1.63%)
MMBE - noTpebuTtensckue ToBapsl U YCyru Poccua 45.07 (+0.69%)
MMBE - xuMug u HedTexXuMus Poccus 75.01 (+0.54%)
MMBGE - TpascnopT Poccua -29.70 (-2.68%)

MMBE VxHoBaLmu Poccua 6.58 (+1.97%)




NASDAQ Composite

FTSE 100

-
><

A
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Nikkei 225

SSE Composite

Hang Seng
KOSPI

Ibovespa

FTSE/JSE

N3meHeHne MUPOBLIX MHOEKCOB 3a Heaenr

CLA
CLUA
CLUA
BenukoOpuTaHus
repMaHug
OpaHumA
AnoHuA
Kutan
TOHKOHT
Kopesn
Bpasunus

AP

341.05 (+1.94%

38.74 (+1.90%)

104.82 (+2.17%

143.70 (+2.32%

368.58 (+3.81%)

182.54 (+4.23%

1096.90 (+6.96%

\
J

J

4416 (+1.46%)

875.66 (+4.28%)

44 34 (+2.25%

3063 (+6.11%

1610.83 (+3.13%

J



N3meHeHne MUPOBLIX MHOEKCOB 3a Heaenr

FTSE 100 — Dow Jones — S&P 500 NASDAQ Composite
3a nepuon; | 1 mecay 3r.1ecaua} 1rog 3roga

C|Anp 11,2016 | A0 | Anp 15, 2016

12:00 12. Anp 12:00 13. Anp 12:00 14. Anp




U3ameHeHne nHpekca «lonyobix dounek»

[pacdmk uuaekca ronydeix duwex

12 550
11. Anp 12. Anp

WUupekc ronydbix
(buwex

| Skcnopr 8 Excel |

= [lata 3HaueHme
15.04.2016 12 630.61
14.04.2016 12 684.91
13.04.2016 12 813.25
12.04.2016 12574 42
11.04.2016 12 624.34

13. Anp 14. Anp 15. Anp




FonyOobie ok mocounpxu

Ne Ko Llena OfLee KONUYECTBO LIEHHbIX KanuTtanusauwa, Free-float Ko3addULUWEHT, OrpaHnyuBaroLLniA Kanutanuaauusa, yunTsiBaeman 8 Bec,
MHCTpYMEHTa RUB Oymar RUB (FFi) sec (Wi) wHaekce, RUB %

1 GAZP  147.99 23673512900 3 503 443 174 071 0.46 0,8418241 1356 670 13258019 17.75
2 SBER 1193 21586 948 000 2 575 322 896 400 0.48 1 1236154990272 16,18
3 LKOH 28225 850563255 2400 71‘2’3778; 0,46 1 1104328802 12925 14,45
4 MGNT 10132 94561355 958 095 648 860 0,54 1 5173716503844 677
5 NVTK 6023 3036 306 000 1828 767 103 800 027 1 493767118026 646
: GMKN 9120 158 245 476 1 443 198 741 120 03 1 432959622336 567
7 ROSN 30975 10598177817  °282 73?5";2 012 1 393934 26945789 516
8 VTBR 0,08 12 960 541 337 338 975 532 1932 0,39 1 380460579 11996 4,98
9 SNGS 36,86 35725994705 1916 86321663 025 1 329215041 20658  4.31
10 TRNFP 181100 1554875 281587 862 500 1 1 281587 862500 3,68
1 SNGSP 438 7701 998 235 337 398%3 073 1 246 23557927233 322
12 TATN 3484 2178690700 759 055 839 880 032 . 242 897 8687616  3.18
13 MTSS 252 2066413562 520736 217 624 0.45 1 2343312979308 3,07
14 CHMF 784.9 837718660 657 525 376 234 0.21 1 138080329 009,14 1,81
15 MOEX 102,05 2 278 636 493 232 534 854 110,65 057 1 132 544 866 843,07  1.73
16 ALRS 71.45 7364 965630 526 226 794 2635 023 1 121032 16268061 158




< WHCTpyMeHT

BawxedT ao

Cuctema ao
Yandex clA
COJVIEPC
CeBCT-a0
MTC-a0
MKHOpHMK

CbepbaHk
HMTT1 ao

10 | M.Buaeo
11 BCN a0

12 Mera®oH a0

13 | bawHedT an

14 ' HoBaT3K a0

Llexa

2900,0
19,125
1109,0
453
784,9
252,00
9120
119,30
3,900
270,3
55,00
712
1885,5
602,3

12,49
11,52
8,94
8,89
7,37
5,84
5,69
5,65
541
4,12
377
3,49
3,09
3,06

JIlnpepbl pocTa 3a Hegernto

» W13M. ueHsl, % < Kanutanu3auus, gonn.

2 751 987 000

179 907 026
9017 279 051
8 045 333 234

216 907 188
10 120 818 000
10 452 801 628
24 979 689 462

$ 0bwem, pyb.

1091 965 748
1987 037 420
584 126 991
41 499 970
3915 108 303
5910 753 211
18 330 557 520
76 592 174 203
40 937 000

68 753 222

39 672 912
1485 415 220
295 795 226
5570 799 795

< Wam. 0b6véma, %

162,22
160,92
111,70
544,25
13,65
77,28
-11,93
36,38
138,40
-32,68
-56,24
-30,17
81,81
25,99

< Koppenauus [?]

0,35
0,55
0,75
0,51
0,51
0,68
0,78
0,71
0,39
-0,22
-0,08
0,54
0,75
0,78

: CKO[2]

106,2931
0,5827
35,2965
11,8245
14,8963
3,3199
199,5729
1,3035
0,0842
4,4054
0,9755
7,4408
20,3465
7,6241

* beta[?] ¢ BonatunbHoCTh, % [?]

2,448
0,021
1,747
0,407
0,509
0,149
10,419
0,061
0,002
0,064
0,006
0,270
1,018
0,397

52,67
61,10
61,76
111,62
45,96
50,33
40,59
43,04
83,27
39,98
78,75
39,84
54,31
43,89




£ WUHCTpyMeHT

@OCK E3C ao
JICP ao

TatHdT 330

ONKCK a0
PocHedTb

Pocren -ao
H/IMK ao
Mocbupxa
Cyprudrs

MarHuT ao

11 | ®OcArpo ao

clw

13 | BCMINO-ABCM

14 MMK
15 | TpaHcHd an

Llexa

0,08777

654,5
348,40
308,3
309,75
96,05
88,22
102,05
36,860
10 132
2739
0,6820
12 420
23,955

181 100

Ilnpepsbl

» N3M. ueHbl, % < KanuTanusauus, gonn.

1 258 232 560

12 048 016 702
46 529 815 961
3770 545 098
8 087 740 296
2 608 798 258
24 618 618 400
17 524 767 510

4 327 808 415

3293 024 609

nageHuns 3a Hegenko

< 06weM, pyb.

1743 400 258
302 584 244
3671 798 920
110 275 564

11 524 729 238
1244 083 844
1927 498 687
3955 596 610
4752 498 013
11 398 505 968
88 991 895
1472 153 108
17 399 140
3938 641 434
2 202 249 800

< W3m. 06béMa, %

-19,56
163,06
-37,84
-35,92
31,30
-17,37
4,30
-14,65
-9,91
7,03
52,94
-0,29
300,24
7,29

7,72

¢ Koppensauus [2]

0,28
0,50
0,02
-0,22
0,18
0,22
-0,62
0,03
0,55
0,76
-0,14
0,21
-0,42
-0,32
0,43

: CKO[2]

0,0031
20,7969
4,0770
1,8169
5,8993
1,3426
1,4183
1,1122
0,4022
107,6109
26,4131
0,0064
68,0967
0,3005
1302,4392

 bera[?] < BonatunsHocTs, % [2]

0,00006
0,689
0,006
0,026
0,072
0,020
0,058
0,003
0,015
5,467
0,242
0,00009
1,851
0,006
36,897

66,41
120,35
44,54
45,99
45,02
45,94
59,34
31,56
46,80
41,09
46,32
31,06
79,19
65,98
47,90




: UscrpymesT

FA3MPOM ao
PocredTb
HoBsat3k ao
CyprHdrs
Cyprudr3-n
MarHuT ao
lasnpHed T

BTb ao

TatHdT 380
TatHdT 3an

Caln

BawHedT an

Mera®oH ao

CesCr-a0

Llena

147,99
309,75
2822,5
602,3
36,860
43,795
10132
150,30
0,07527
348,40
196,8
233,1
1885,5
712
784,9

< W3M. ueHdl, %

1,57
-2,13

1,62

» KanuTanusauwus, gonn.

58 163 690 579
46 529 815 961
40 340 998 879
24 979 689 462
24 618 618 400
24 618 618 400
17 524 767 510
13 664 520 386
13 608 568 404
12 048 016 702
12 048 016 702
11 377 627 273
10 452 801 628
10 120 818 000

9017 279 051

< 06veM, pyb.

34 645 103 456
11 524 729 238
19 043 433 402
5570 799 795
4752 498 013
7 984 276 655
11 398 505 968
299 998 344

8 395 996 055
3671798 920
104 223 025
84 598 677
295 795 226
1485 415 220
3915 108 303

< U3M. 06véma, %

40,62
31,30
0,16

25,99

INnaepbl No KanuTanusauum

2 Koppenaums [?]

0,97
0,18
0,82
0,78

10,55

-0,55
0,76
0,79
0,33
0,02
0,03
0,75
0,75
0,54
0,51

$ CKO [?]

2,6057
5,8993
25,9667
7,6241
0,4022
0,2537
107,6109
1,2318
0,0009
4,0770
1,8458
3,2272
20,3465
7,4408
14,8963

2 bera[?] < BonatunsHocTb, % [?]

0,168
0,072
1,419
0,397
0,015
0,009
5,467
0,064
0,00002
0,006
0,004
0,157
1,018
0,270
0,509

38,46
45,02
46,43
43,89
46,80
30,61
41,09
39,94
51,92
44,54
56,01
52,30
54,31
39,84
45,96




< WHCTpyMeHT

MICEX
CoepbaHk
[A3MPOM ao
QKON
MKHOpHUK
MartuT ao
PoctedTb
CyprHdra-n
BTb a0
Mocbupxa
CyprHdr3
CoepbaHk-n
HoBaT3k ao

TatHdT 330
AJTIPOCA ao

MTC-a0

LeHa

1907,78
119,30
147,99

2822,5
9120
10 132
309,75
43,795
0,07527
102,05
36,860
80,84
602,3
348,40
71,45

252,00

INlnpepbl no obopoTy 3a nocnegHnn mecsu

2,84
12,06
3,82
6,61
-0,89
-6,88
3,04
-2,47
0,95
-1,59
-6,35
6,90
-2,95
0,32
2,03
8,55

S W3M. ueHsl, % < Kanutanu3auus, gonn.

58 163 690 579
40 340 998 879
17 524 767 510
46 529 815 961
24 618 618 400
13 608 568 404

2 608 798 258
24 618 618 400
24 979 689 462
12 048 016 702

8 172 828 710

8045 333 234

v Obvem, pyb.

1694 745 279 845 871

252 862 470 439
115 247 670 693
76 472 047 841
64 471 275772
41 656 249 310
41 554 659 729
29 422 459 759
26 840 247 668
23 439 030 842
22 183 522 964
21 402 982 779
20 258 623 392
18 059 566 182
17 244 856 440
16 266 023 571

37,63
25,49
24,53
30,18
67,84
26,94
48,85
40,55
44,15
31,47
48,71
65,41
41,33
48,14
12,94
36,13

S W3m. 06wEMa, % = Koppensums [2]

0,87
0,88
0,86
0,52
0,05
0,82
-0,63
0,63
0,46
-0,30
0,81
0,39
0,49
0,75
0,71

: CKo[?]

4,0986
2,4066
83,6806
288,4589
338,0478
7,7155
0,6246
0,0014
1,6856
0,9052
1,9154
10,1549
5,0052
0,8693
6,2284

0,141
0,084
2,840
5,934
0,635
0,251
0,016
0,00003
0,031
0,011
0,061
0,156
0,096
0,026
0,176

* beta [?] < BonatunsHocTb, % [2]

40,16
34,44
43,06
40,58
35,75
44,58
29,85
45,49
40,29
44,39
39,23
37,53
48,56
32,75
36,75




INInpepbl Nno AMBMAEeHAHOW AOX.

Axuuna OAnBugeHaHan AoX04HOCTL, %
Mpynna KomnaHuy PonnMad, akuyMa npue.

Mopaosckar 3CK, akuma 0d.

HKHX, akuus npus.

pynna NCP (MAO), akuws 00.
BCMIMO-ABMCMA, akums 00.
ATNPOCA-Hropba, akuuns 0b.
Mera®oH, axkuua ob
KpacHoApCK3HeprocOsIT, akuna Nnpus
HKHX, akuua 00.
KpacHoApCcK3HeprocOHuIT, akuma ob
Ka3aHLoprcuHTes, akumnsa ob.

MTC. akuua o

TatTenexom, akumns ob

Cesepcrans, akums 00.

Mockosckar bupxa, akuma o0.

"MK HopunbCKUKM HUKenb, akuuna ob
@®oCcArpo, akyua o0.

KynOullWesa3oT, akuua npus

AT3K (ObiBW. AKyTrasnpom), akuua ob.

Ka3aHbLOPrCcUHTE3, aKUWUR Npus




In naepbl No JINKBUAHOCTU

OTHOCHTENbHLIN Bid/Ask cnpen* v Kon-80 caenok % % ToproaLX e aKme % YposeHs %
NUKBUAHOCTH

CpegHee 3a 30 kaneHapHbix iHe# (TOprosuix aHen: 23)
BTE. akuus 00. <0.01 18 396 100.00 BbICOKUM
Nykonn. akuusa ob. <0.01 19 148 100.00 BbICOKWM
MockoBsckas Bupxa, akums 00. <0.01 22 224 100.00 BLICOKUH
PocHedTs. akuuns od <0.01 15 587 100.00 BLICOKUH
®CK E3C, akums 00. <0.01 12 968 100.00 BLICOKUM
CyprytHedTeras. akuusa Npus. <0.01 13 216 100.00 BLICOKUH
MK HopunsCKMW HUKenb. akuusa ob <0.01 18 039 100.00 BLICOKMH
Pyclvgpo. akuus ob. <0.01 10 768 100.00 BLICOKUI
CyprytHedTeras. akuus ob <0.01 11 478 100.00 BLICOKUH
[asnpom, axkuus od. <0.01 33727 100.00 BbICOKWK
Hosorw.qeu&cm‘q MeTannypruyeckmi KoMOnHarT, <0.01 10 089 100.00 BLICOKUH
dKLMA 00.
MarHur, akuus ob <0.01 11 037 100.00 BLICOKMI
COepbaHxk Poccuu. akuua Npue <0.01 13014 100.00 BLICOKUM

COepbaxx Poccuu. akuua ob =0.01 69 208 100.00 BLICOKUH




3. http://stocks.
4. http://stocks.investfunds.ru/in



