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MOHWTOPVIHI JIMKBUIHOCTIYI HA 11.2014

**Cocras 1 k03dPpurmenTs! free-float mamekcHbIX akumm o cocrosiHyio Ha 01.11.2014, oObeMbl BBIITycKa MHAEKCHBIX aKIUI — II0 COCTOSHUIO Ha

cootBeTcTBYOmMI padoumi genb 11.2014. Koadpdmrmenr free-float - sxcrieprHas orerka MockoBckow orpxm.**

1. Toprossie M3aep>KKu

OtHocuTtenbHbIT | ADCOTIOTHBIN OrtHOCUTENMBHBIT | ABCOTIOTHBIN OrtHocuTembHbII | ABCOITIOTHBIN
capan, % cpar, pyo. cupag, % cpar, pyod. cpan, % crpay, pyo.
1 SBER 0,062 0,0463 | 19 | IRAO 0,131 0,000012 | 37 | RUALR 0,484 1,4842
2 MGNT 0,068 8,0053 | 20 | NVTK 0,132 0,5932 | 38 | YNDX 0,499 6,1053
3 GAZP 0,070 0,1011 | 21 | AFKS 0,133 0,0184 | 39 | POLY 0,597 2,3947
4 NLMK 0,072 0,0426 | 22 | EONR 0,150 0,0038 | 40 | NMTP 0,651 0,0108
5 SNGS 0,082 0,0237 | 23 | MAGN 0,160 0,0187 | 41 | SVAV 0,687 2,9474
6 FEES 0,083 0,000045 | 24 | ALRS 0,162 0,0705 | 42 | PHST 0,715 8,6842
7 ROSN 0,083 0,1968 | 25 | TATN 0,166 04184 | 43 | GCHE 0,770 5,7368
8 LKOH 0,088 1,9211 | 26 | CHMF 0,188 0,9316 | 44 | BSPB 0,783 0,2632
9 HYDR 0,092 0,0006 | 27 | MSTT 0,206 0,1684 | 45 | VSMO 0,894 62,6316
10 | GMKN 0,096 7,9474 | 28 | BANE 0,209 2,7895 | Bce akmum 0,270 -
11 | TRNFP 0,099 102,6316 | 29 | RTKM 0,213 0,2316
12 | AFLT 0,106 0,0442 | 30 | PIKK 0,286 0,4526
13 | MTSS 0,115 0,2968 | 31 | TRMK 0,348 0,2632
14 | MOEX 0,121 0,0721 | 32 | DIXY 0,349 1,4526
15 | VIBR 0,122 0,000054 | 33 | LSRG 0,349 2,1053
16 | MVID 0,123 0,2632 | 34 | PHOR 0,372 5,4737
17 | RSTI 0,128 0,000668 | 35 | AKRN 0,377 5,2632
18 | URKA 0,130 0,1868 | 36 | MFON 0,401 4,0526




2. ToproBas akTMBHOCTb

OtHOCcuTenbHBI | OTHOCUTEITHFHBIN OtHOoCuTenbHBIT | OTHOCUTEITHFHBIN

o0BeM Topros 00BeM TOpros (c ABCOIIOTHBIN obbeM Topros 0o0BeM TOpros (c ABCOITIOTHBIN

(Ge3 yuera free- | yueToM free- Free- | oOwmem TOpros, (Ge3 yuera free- | yueTom free- Free- | oObem TOpPros,

float), % float), % float | 1. 11.0. float), % float), % float | mrr. 11.0.
1 | AFLT 0,548 1,713 | 0,32 6 088 021 | 24 | PIKK 0,062 0,193 | 0,32 408 658
2 | SBER 0,495 1,031 0,48 106 844 814 | 25 | ALRS 0,062 0,268 | 0,23 4 542 668
3 | VIBR 0,494 1,266 | 0,39 | 63996642632 | 26 | DIXY 0,053 0,161 | 0,33 66 317
4 | TRNFP 0,390 0,390 | 1,00 6058 | 27 | NVTK 0,052 0,192 | 0,27 1569 949
5 | URKA 0,318 1,445 | 0,22 9334117 | 28 | SVAV 0,043 0,126 | 0,34 14 717
6 | MOEX 0,296 0529 | 0,56 6 754 454 | 29 | ROSN 0,041 0,343 | 0,12 4 366 566
7 | MAGN 0,295 2,104 | 0,14 32910153 | 30 | BANE 0,037 0,306 | 0,12 55212
8 | CHMF 0,265 1,264 | 0,21 2224139 | 31 | MSTT 0,034 0,101 | 0,34 96 591
9 | LKOH 0,163 0,287 | 0,57 1389311 | 32 | AKRN 0,030 0,188 | 0,16 12181
10 | GMKN 0,158 0,525 | 0,30 249 336 | 33 | TRMK 0,027 0,097 | 0,28 255 145
11 | GAZP 0,154 0334 | 046 36420487 | 34 | EONR 0,026 0,147 | 0,18 16 686 526
12 | MGNT 0,152 0,281 0,54 143 553 | 35 | LSRG 0,014 0,043 | 0,33 14 765
13 | MTSS 0,123 0,251 0,49 2539089 | 36 | BSPB 0,008 0,017 | 045 34 548
14 | FEES 0,112 0532 0,21 1425250526 | 37 | POLY 0,007 0,015 | 0,50 31186
15 | RTKM 0,106 0378 | 0,28 2823176 | 38 | GCHE 0,007 0,014 | 0,51 3156
16 | AFKS 0,104 0,290 | 0,36 10 063 347 | 39 | PHOR 0,007 0,038 | 0,19 9283
17 | MVID 0,101 0242 | 042 182457 | 40 | NMTP 0,005 0,035 | 0,15 1 005 789
18 | HYDR 0,101 0,296 | 0,34 388 968 421 | 41 | RUALR 0,004 0,055 | 0,08 87 381
19 | TATN 0,081 0,254 | 0,32 1771176 | 42 | VSMO 0,003 0,034 | 0,10 395
20 | NLMK 0,079 0,566 | 0,14 4747900 | 43 | YNDX 0,003 0,010 | 0,30 7789
21 | SNGS 0,076 0,306 | 0,25 27 296 037 | 44 | PHST 0,003 0,007 | 0,39 1046
22 | IRAO 0,066 0,369 | 0,18 6 940931 579 | 45 | MFON 0,003 0,017 | 0,15 15 898
23 | RSTI 0,063 0,450 0,14 101 519 842 | Bce akumm 0,117 0,389 - -




3. DJIacCTMYHOCTH

ITokazaTern TTokazaternn
AMIVEST AMIVEST
1 TRNFP 6,4089 | 24 EONR 0,8074
2 AFLT 4,8057 | 25 GAZP 0,7729
3 MVID 3,9379 | 26 HYDR 0,7637
4 MOEX 2,6697 | 27 NLMK 0,7022
5 CHMF 2,2137 | 28 TATN 0,5918
6 DIXY 1,9989 | 29 AFKS 0,5374
7 FEES 1,8369 | 30 SNGS 0,5355
8 VTBR 1,8327 | 31 NVTK 0,4848
9 MAGN 1,5098 | 32 LSRG 0,4677
10 SBER 1,4625 | 33 BANE 0,4220
11 PIKK 1,3849 | 34 BSPB 0,4138
12 SVAV 1,2854 | 35 ROSN 0,3694
13 MSTT 1,2581 | 36 NMTP 0,3653
14 AKRN 1,1280 | 37 GCHE 0,3461
15 RSTI 1,1198 | 38 TRMK 0,3186
16 MTSS 1,1110 | 39 VSMO 0,2066
17 GMKN 1,0995 | 40 PHOR 0,1936
18 MGNT 0,9776 | 41 POLY 0,1856
19 RTKM 0,9461 | 42 PHST 0,1643
20 LKOH 0,8974 | 43 MFON 0,1278
21 URKA 0,8700 | 44 YNDX 0,0764
22 IRAO 0,8370 | 45 | RUALR -
23 ALRS 0,8298 | Bce akmumn 1,1653

Vcxonst 3 11o10KeHNs O paBHO3HAYHOCTY M3MepPeHMU JIMKBUTHOCTY IS
COCTaBJIEHMsI KOMIUIEKCHOV OLIEHKM COCTOSdHMS JIMKBUIHOCTM, IIO
cocTosiHMIO Ha OKTO0ph 2014 roma Hambosliee JIMKBUIHBIMMU aKIVISMU
aeietorcs akomun kKomnaHuu CBEPBAHK (SBER), BcTpedarorericst B
Ton-10  Bcex paHXMpPOBaHHBIX CIIVCKOB. AHaJIOTMYHO, HauMeHee
JIMKBUAHBIMU aKIMAMM VICCIIE[lyeMOT0 CerMeHTa SBJISIOTCS  aKIUu
komnanut YANDEX (YNDX), META®OH (MFON), $®OCAIPO
(PHOR), DPAPMCTAH (PHST), POLYMETAL (POLY),
BEPXHECAJIOAMHCKOE MIIO (VSMO).

ITo oTHOIIeHWIO K IIpeIIecTBYIOIeMy Mecslly IIO WCCIIeyeMoOMy
CerMeHTY W3 KaTeropumu JIMAVPYIOIMIMX MO JIMKBUIHOCTY aKIVil BEIOBIIN
akimm  kKommaHuit ADPO®PIIOT (AFLT), CEBEPCTAJIb (CHMF)
(HaOirorlaeTcs IOHIVDKEHME TI0 W3MEPEeHWMIO TOPTOBBIX —W3MIEepXKeK).
Kareropus oTcrarommx 1o JIMKBUIHOCTM aKILIWI JOIOIHWIACH aKIIMSIMU
komrmaaut YANDEX (YNDX), META®OH (MFON) (uaOmomaercs
IIOHVDKeHVIe 10 M3MepeHuIo Toprosbix msfepxek), POLYMETAL (POLY)
(HaOirorlaeTcss TOHVDKEHME II0 W3MEPEHMIO TOPTOBOVI aKTMBHOCTM).
Kommanmm npenmectsytomero Mecsaiia TMK (TRMK), Ipynma JICP
(LSRG) ysyunmwiM HO3UIIMKM 110 TOPIOBBIM W3Aep>XKaM ¥ TOProBom
aKTVIBHOCTY ¥ BBIOBUIN 13 CIIVCKA.

[Io oTHOWmWIEHMIO K IIPEAIIeCTBYIOIIeMY MeCsAIly IO WCCIIeyeMOMYy
CerMeHTy HaOJIofaercs: yiIydllleHue JIMKBUIHOCTY BO BCeX M3MepeHMsIX
JIVKBUTHOCTY, OJIHAaKO, 3a WCKIIOYeHMeM 3JIaCTUYHOCTU (IIoKas3aTeslb
AMIVEST), nanHble n3MeHeHVsI He3HAUMTeIIbHBI.



