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1. O6wme nonoxxeHus
1.1. TepmuHbl U onpeageneHus
1.1.1. B uensix Hacrosiwenh Metoaukm pacdeta WHaekcoB MockoBckolt Bupxu B [y6nnyHoM
aKumoHepHoM obuectee «MockoBckas bupyka MMBB-PTC» (ganee — MeToamka) npuMeHsIIOTCA
cnegyolme TepMUHbI U orpeaeneHns:

AKUMM — QKUMKW POCCUINCKUX IMUTEHTOB, AOMNYLUEHHbIE K 0bpalleHuio Ha Bupxe, a
TaKKE aKUMM W OEeno3uTapHble pacnMCKU Ha akuuv WHOCTPaHHbIX SMUTEHTOB,
OCYLLECTBASAIOWMX 3KOHOMUYECKYIO AEeATENbHOCTb MPenMYLLECTBEHHO Ha TeppuTopun
Poccuiickont ®epepaumn. B AKUMM He BXOAST aKUUW, BbIMYLIEHHbIE aKLMOHEPHbLIMU
WNHBECTULMOHHBIMM (hOoHAAMM.

ba3a pacyeTa - cnncok LeHHbIX Bymar ansa pacdera MHaekca.

Bbupxa, NMAO Mockosckasa bupxa - MybnmyHoe akumMoHepHoe oblwecTBo «MOCKoBCKas
Bup>xa MMBB-PTC»

OeHb dopmupoBanus basbl pacyeTa — [€Hb, MO COCTOSIHAIO Ha KOTOPbIM
paccunTbLIBAIOTCA CTAaTUCTUYECKME AaHHble ANns cocTaBneHus basbl pacyeta. 310 15
¢espans, 15 mas, 15 asrycta u 15 Hoabpsa. Ecnm 15 despans, 15 mas, 15 asrycra, 15
HOSI6ps He ABNSIOTCA TOProBbIMM AHAMM, TO [HeM dopmupoBaHus basbl pacyeTa
SIBNISIETCA TOProBbli A€Hb, NPEAWECTBYOWMI 15 Yncy COOTBETCTBYHIOWErO MecsLa.
MHaekc — nokasaTenb, paccuuTbiBaeMblii Bupkeit Ha OCHOBaHWM CAENOK C LE€HHbIMM
6yMaramu, COBEpPLUEHHbIX Ha TOprax bupxu, v oTpaxkalolmin U3MEHEHWE CyMMapHOW
CTOMMOCTW ONpefenéHHON rpynnbl LeHHbIX 6ymar. CymMapHas CTOMMOCTb LEHHbIX
6ymar MOXeT 6bITb Bblpa)keHa B poccuickux pybnsix, B pgonnapax CLUA wnn apyroi
BantoTe. Ans naeHTUUKaUMm1 BanioTbl, B KOTOPOW BbipaXKaeTcsi CyMMapHasi CTOMMOCTb
UeHHbIx  6ymar  cooTBeTcTByloWwero WMHaekca, WCNOMb3ylOTCA  creaylowme
HaMMeHoBaHusa — «MHaekc B pybnsx», «MHagekc B gonnapax CLLUA» u T.4.

WHaoekc nonHow goxogHoctu — WHAEeKe, oTpaxalowun He TOMbKO W3MeHeHue
CyMMapHOl CTOMMOCTM LieHHbIX Gymar, BKniodYeHHbIX B Basy pacuyeTa, Ho 1 pesynbTar
PENHBECTMPOBAHUS AMBWMOEHAO0B, BbiMMAY€HHbIX MO LIEHHLIM Bymaram, BKMOYEHHbIM B
basy pacdera.

NHAOEKCHbIN KOMUTET — AEWUCTBYIOLMA Ha MOCTOSIHHOM OCHOBE COBELLATENbHbIN OpraH
Bupxn.

Koaddmument free-float — nonpaBoyHbI KOIDDULMEHT, YUUTLIBAIOWMIA KONMYECTBO
(oonto) akuut Unn NpeacTaBnseMbIX akuuii B cBO60AHOM obpalleHnN.

JINCT oxunaaHusa Ha BKAOYEeHWE (UCKNYeHne) - AKUMKM, COOoTBeTCTBYoWMe (He
COOTBETCTBYIOWME) (DOPMasIbHBIM KPUTEPUSM  BK/IOYEHMS] UeHHbIX 6ymar B ba3sy
pacyeTa B COOTBETCTBMU C MeTOANKON, NpeTeHaylowme Ha AobaBneHne (UCKTIOYEHNE)
B basy (13 ba3bl) pacyeTa.

MeamaHHbIi 06beM TOproB — MeauaHa [HEBHOrO obbeMa TOproB B pybnsi,
paccuMTaHHas 3a Tpu Mecsiua, npeawecrsyowme [Ho hopmmnposaHus basbl pacyeTa.
O6beM TOpros onpeaenserTcs N0 peXxvuMmaM, yCTaHOB/IEHHbIM B COOTBETCTBUM C n. 2.5.1
nn. 2.5.2.

OTpacib — BUA 9KOHOMMWYECKON AESATENBHOCTU DMUTEHTA, KOTOPbIV onpeaenseTcs Ha
OCHOBe pekomeHpauuin WMHaekcHoro komuTteTa. Buabl oTpacneBoit gesTenbHOCTU
OMuTEeHTOB, AKUMM KOTOpbIX MOryT GObiTb BKIOYEHbl B Basbl pacyeTa oTpacneBbix
WHpekcoB, npvBeaeHs! B MNpunoxeHue 4.

CpeaHasa kanuTanu3aumsa — CpefHss AHEeBHas Kanutanusauusi, paccYMTaHHas 3a Tpu
mMecaua npeawecrsyowme [Hio  dopMmupoBaHms  Basbl  pacyeta.  [HeBHas
KanuTanusaums onpeaensieTcs Ha KOHeL TOProBOro AHs, Kak rnpoussedeHue obuiero
KonmuyecTsa akumi (Q), onpeaensieMoro B COOTBETCTBMM € N.2.6.1, 1 ueHbl Akumm (P),
onpeaensiemMon B COOTBETCTBUM € nn.2.5.1-2.5.2.

YaenbHbil Bec AKUMK - A0S CTOMMOCTM AKLMKM B CYMMapHON CTOMMOCTM BCeX AKLIA B
base pacuyeTa, BblpaxxeHHas B MPOLEHTax.

DMUTEHT - SMUTEHT OBbIKHOBEHHbIX, MPUBUNErMPOBAHHBIX UK NPEACTABSIEMbIX aKLMA.

1.1.2. TepMuHbl, crieuManbHO He onpeaeneHHble B HacTosielt MeToavke, WCMNONb3yloTcs B
3HAYeHUAX, YCTaHOBIEHHbIX UHbIMU BHYTPEHHUMU JOKYMEHTaMN BUpxu, a Takxke 3aKoHaMu n
WHbIMW HOpPMaTMBHLIMK akTamMn baHka Poccuu.



1.2. CemelicTBO MHaOekcoB

1.2.1.

1.2.2,

1.2.3.

1.2.4.

1.2.5.

1.2.6.

MHaekcbl MockoBcko Bupxn — KOMMNO3UTHble MHAEKCHI pOCCUIACKOrO (POHAOBOMO PbIHKA,
paccunTbiBaeMble brpykei Ha OCHOBE LIEH CAENIOK, COBEPLUAEMbIX C Hambornee MKBUAHBIMUA U
Kanutanm3npoBaHHbIMK LieHHbIMK ByMaraMm, AonyLweHHbIMK K obpalleHnto Ha bupxe.
MepeyeHb LEHOBbLIX MHAEKCOB, paccuMTbiBaeMbIX Bupykei B COOTBETCTBMM C MeToamKoW,
npuseaeH B MNpunoxxeHun 1 k Metoamke. MNMepeyeHb TOBapHbIX 3HAKOB Ha MIHAEKCbl npuBeaeH
B MpunoxeHun 5 k MeToauke. MNepeyveHb MHAEKCOB MOSHOW [OXOAHOCTU, PacCUUThIBAEMbIX
Bupxxelt B cooTBeTCTBMM C MeToankon, npueaeH B MpunoxeHun 6 k MeToaumke.

«MHpekc Mocbupxun» sasnsetcsd ¢GoHAO0BbIM MHAEKCOM, WM3MEHEHWE 3HA4YeHUs KOTOpOro
NCNOMb3yeTCH B LEeNsX NPUOCTAaHOBKM TOProB UeHHbiMM Bymaramu Ha bBupxe B cryyasix,
NpeaycMOTPEHHbIX HOPMaTUBHBIMM akTaMun baHka Poccun (OCHOBHOM MHAEKC).

MeToamka, @ TaKKe W3MEHEHUs W [OMOSIHEHUS K Hel pa3pabaTbiBalOTCa C  YY4ETOM
pekoMeHaaumin MHAeKCHOro KoMuTeTa.

MeToavka yTBepXaaetcs bupxelt M BCTynaeT B cuiy B AaTy, onpedensiemMyto Bupxen.
BHeceHMe M3MeHeHWIn U AOMOSNIHEHUA B MeTOoAMKY MOXET OCYLUECTBAATLCS HE Yalle OAHOro
pa3a B KBapTan. AKTyanu3auuss noaxodoB, npeanaraemblx B MeToauke, [O/mMKHA
OCYLLECTBNATLCA HE pexxe OHOro pasa B roj.

TekcT yTBepXAeHHON MeToaMKM pacKpblBaeTcs Bupxkein He nosaHee, YeM 3a ABe Heaenu Ao
JaTbl BCTYN/IEHNS ee B Cuiy.

2. Pacuer UnpekcoB
2.1. O6wmii nopaaok pacuyeTta LeHoBbix MHAEeKCoB

2.1.1.

2.1.2.

2.1.3.

3HaueHMe WHAEKCOB  pacCuMTLIBAETCS  KaK  OTHOLIEHME  CYMMapHOW  CTOMMOCTM
(kanuTanusaummn) Bcex AKUMIN MO COCTOSIHMIO Ha MOMEHT pacyeTa MHAekca K 3HauyeHuto
Oenutens, no cneayoweli hopmyne:

rae:
In — 3HaueHne MHaeKkca Ha N-bii MOMEHT pacyeTa;

MCn — cyMMapHasi CTOMMOCTb (KanuTanu3aumsl) Bcex AKUMIA MO COCTOSIHMIO Ha N-blin
MOMEHT pacyeTa, onpegensiemas B COOTBETCTBUM C M. 2.1.3 MeToanku;

Dn — 3HayeHue [enutens Ha n-blil MOMEHT pacyeTa MHaekca;

Jenutenb npeacraBnseT coboi 3HaYeHNe CyMMapHOW CTOMMOCTU (KanuTannsauum) Bcex
AKUMIA Ha NepBbI AeHb pacyeTa MHaekca, CKOPPEKTUPOBAHHOE C YYETOM NPOU3OLLEALLINX
M3MeHeHuMi basbl pacyeTa M HadanbHOro 3HadeHusi MHaekca. B nepBbili AeHb pacyeTa
NHpekca Jenutenb paccumTbiBaeTcs no dopmyne:

Mc,
1 11 4
rae:
MC: — cyMMapHas CTOMMOCTb (KanuTanusauusi) Bcex AKUMii Ha AaTy nepeoro

npousBegeHHOro pacyeta MHaekca;

I: — 3HaveHne NHpekca Ha AaTy nepBoro NPou3BeAeHHOro pacyeTa.

B nocneaytowme aHn Jenutenb octaeTtcs 6e3 naMeHeHuin (Dn=Dn-1), KpOMe cryvaes,
OMMCaHHbIX B N.2.9.

[aTta nepBoro npousseAeHHOro pacyeTta kaxzaoro MiHaekca, a Takke 3HadveHuns 11, MC1, D1 Ha
JaTy NepBoro npoussefeHHOro pacyeTa, ykasaHbl B [punoxxeHun 2 Kk Metoamke.

CyMMapHasi CTOMMOCTb BCeX AKUMM Ha nN-bll MOMEHT pacyeTa 3HayeHus WHAaekca
paccumTbiBaeTca no dopmyne:

MC, = Z Mc;,
rge.

N — obLlee KonmMyecTBo AKLMN;



2.1.4.

2.1.5.

2.1.6.

2.1.7.

2.1.8.

MCi — kanuTanusauus i-to AKLuMK.

CToumocTb (KanuTanusaums) i-Tol AKLUMK, paccuMTLIBAETCA No hopMyne:

_Pi-Qi-FF - Wi
K, '

MC;

roe:
Pi — ueHa i-Toln AKUMKM, BbipaXKeHHasl B pybnsx;

Qi — oblee KONMYECTBO i-ThbiX AKLMIN 0AHON KaTeropuu (TUMNa) 0AHOro SMUTEHTA;

FFi — KoadpdmumeHT free-float i-oi Akumu;

Wi — Ko3(hMUMEHT, OrpaHMuMBalOWMIN JOMO KanuTanusauum i-oi Akuum (Becosoi
K03(p(pnUMeHT), paBeH 1, eci MHOE He YCTaHOBMIEHO B COOTBETCTBUM C N.2.8;

Kn — KypCc BantoTbl Ha N-blil MOMEHT pacyeTa, paBHbi MHAMKATUMBHOMY Kypcy,
paccunTbiBaeMoMy AO MockoBckasi bupxa, ecnu pelleHneM bupxun He yCTaHOBNEHO
nHoe. CoOTBETCTBME BaslloThl ANs Kaxaoro MHaekca npeacrasneHo B [Mpunoxernun 1 K
MeToauke. Ans NMHaekcos B pybnsax 3HayeHwe kosdduumeHTa pasHo 1.

KanuTanusaums IMUTEHTa pacCuMTbIBAETCS Kak CyMMa KanuTanusauuii AKLmiA BCeX KaTeropui
[JaHHOro 3MUTEHTa.

[ns MHPOPMaUMOHHBIX Lenein MOXeT paccuMTbiBaTbCs LieHa Pci i-TOM akumm, BblpakeHHas B
BasoTe, no dopmyne:

MC;

P;,=————
¢ Qi FF W'

roe:

MCi — KanuTanusaums i-To AKLMK, BbIpaXKEHHAs B BaloTe;

Qi — oblLee KONMYECTBO i-ThbiX AKLMI 0AHON KaTeropuu (TUna) OAHOro SMUTEHTA;
FFi — KoadpdmumeHT free-float i-oi Akumu;

Wi — BecoBoit k03 ULMEHT.

3HaueHna kanutanusaumm MCi, paccuuTbIBAaETCA C TOYHOCTbIO [0 YEThIPEX 3HAKOB Moc/e
3angaTou.

3HaueHnsa MIHAEKCOB BbIpa)atoTcsl B MYyHKTaX U pacCUUTLIBAIOTCA C TOUHOCTBIO 10 ABYX 3HAKOB
nocne 3ansToun.

2.2. O6wmii nopsaok pacyera MHAEKCOB NOJIHO 4OXOAHOCTH

2.2.1.

2.2.2.

2.2.3.

2.2.4.

2.2.5.

2.2.6.

MHaekcbl NOMHON AOXOAHOCTM paccYMTLIBAOTCS C UCMOMb30BaHWeM ba3 pacuyeTta, 3HaueHul u
napaMeTpoB COOTBETCTBYHOWMNX WHAEKCOB C y4yeTOM AMBUAEHAHBLIX BbIMAAT Mo AKUMsIM,
BXOAsAWMM B ba3bl pacyeTa COOTBETCTBYOWMX VIHAEKCOB.
OvBunaeHabl yunTbIBalOTCS Mpu pacyeTe MHAEKCOB MONMHOW [0XOAHOCTU B TOProBbif AEHb,
NpealecTBYOWMIA aaTe, Ha KOTOPYD B COOTBETCTBUM 3aKOHOAATENbCTBOM OMNPeaenstoTcs
Mua, MMeLWwmMe NpaBo Ha nonay4YeHve amemnaeHaos (aanee — [ate 3akpbiTvsa peectpa). Ecnm
[aTa 3aKpbITVS peecTpa He SIBNISIETC TOProBbIM AHEM, ANBUAEHAbLI YUUTHLIBAIOTCS B TOProBblii
[leHb, Ha ABa TOProBbIX AHS NpeallecTBYOLWMI [aTe 3aKpbITUsl peecTpa.
Ecnv uHdopMaums o pelleHusix SMUTEHTA AKUMA B OTHOLLUEHWM BbiNAaThl AMBUAEHOOB
nonyyeHa bupxei nocne Aathbl, KOrAa AVMBUAEHAbI AO/MKHbI ObITb YUTEHbI B COOTBETCTBUU C
n.2.2.2, To ANBUAEHbI YYUTLIBAIOTCS B AAEHb NONyUYeHUs Bupyel ykazaHHOW nHdopMaumu.
NCTOYHMKaMM [OaHHbIX O BbINJIaTe AMBWUAEHAOB SBMSOTCS WH(MOPMALMOHHBLIE areHTCTBa,
YNOSIHOMOYEHHbIE Ha PacKpbITUE UHGPOPMaLMN, IMUTEHTLI LIEHHbIX ByMmar.
[aTa nepBoro NpPoM3BeAEHHOro pacyeTa Kaxaoro MHaekca NonHoWM AOXOAHOCTU M 3HadeHne B
nepBbIi AEHb €ro pacdeTa ykasaHbl B [punoxeHuun 6 k Metoamke.
B 3aBMCMMOCTM OT y4yeTa HanoroobnoXeHus AOXOAOB Ha AMBMAEHAbl PACCUYMUTbLIBAOTCS
cneaytowme MHAeKcbl NOTHOM AOXOAHOCTMU:
"6pyTTO" ("gross") — 6e3 ydera HanoroobnoxeHns AOXOAOB, MOJSYYEHHbIX B BuAe
AVBNOEHOOB;
"HetTo" ("net") — c yyeTOoM HanoroobnoXeHuss OOXOAOB, MOMYYEHHLIX B BUAE
IMBMAEHAOB. MIHAEKCHI MNOSTHOM AOXOAHOCTU HETTO PaCcCUMUTLIBAOTCS B ABYX BapuaHTax:
e 0 CTaBKkaM HanoroobfoXeHnss [OXOA0B, MPUMEHSEMbIM K  WHOCTPaHHbIM
opraHu3aumsaM;



e 10 CTaBKaM Hanoroob10)XeHns AOXOA0B, MPUMEHSIEMbIM K POCCUCKUM OpraHM3aumsiM.,
Ons  uenel pacyeta HeTTO WHAEKCOB MOMHOM AOXOAHOCTM  WMCMOJb3YIOTCS  CTaBKM,
JENCTBYIOLME Ha MOMEHT pacyeTa MHAEKCOB MOSHOM [AOXOAHOCTW corflacHo Hanorosomy
koaekcy Poccumiickoit ®eaepaumnm. Mo COCTOSAHMIO Ha AaTy YTBEPXAEHWUS HAcTosILeNn MeToAMKN
UCnonb3yloTcs CTaBkn 15% AN MHOCTPaHHbIX opraHv3aumMin u 13% ans  pocCUACKKX
OpraHu3aLmi.
2.2.7. 3HauyeHusi MHAOEKCOB MOSIHOW [OXOAHOCTU BbIPAXalTCs B MyHKTaxX M pacCuUUTLIBAIOTCA C
TOYHOCTbIO A0 ABYX 3HAKOB MOC/IE 3anATON.

2.3. Mopsapok pacueta MHAEKCOB NOHOI AoxoQHOCTH "6pyTTO"
2.3.1. BenuuvMHa AMBUMAEHAOB, Y4UMTbIBAEMbIX MpU pacdeTe WMHAEKCOB MOMHOW [AOXOAHOCTY,
onpeaensetcsa no ¢gopmMyne:

N ]
D, = z Divy, - Qir}(' FFip - Win '
n

i=1

roe:

TDn — cyMMapHble AuBUAEHAbI Mo AKUMSM, BXOASAWMM B Basy pacyeta COOTBETCTBYIOLLEro
NHpekca, yumTbiBaeMble B eHb N;

N — yncno Akumin B Base pacueTta cooTBeTCTBYHOLWEro MHaeKca;

Divin — pa3Mep AVBMAEHAOB MO i-TOM AKUMK B pybnsix;

Qn — obllee KOMMYECTBO i-TbiX AKUMA OAHOW KaTeropun (TWna) OAHOr0 DMUTEHTa,
ucnonb3lyemoe B base pacyeta cooTBeTCTBYIOWEro MiHaeKca B AeHb n;

FFin — KoadduumeHT free-float i-oi Akumm, ncnonb3yemoiin B base pacyeTa COOTBETCTBYIOLLETO
NHaekca B AeHb n;

Win — BecoBoW k03chpULIMEHT, ncronb3yeMblii B base pacyeTta cooTBeTcTBYIOWEr0 MHAEKca B
[eHb n;

Kn — npMHMMaeT 3HaveHne 1 ans IHAEKCOB NMOMHOM JOXOAHOCTY B py6nsix, NnMb0 Kypc BantoTbl
Ha JeHb N, paBHbI KypCy, WCMONb3yeMOMY JANs pacyeTa 3HayeHus 3aKpbiTUs
COOTBETCTBYtOLWErO MHAaekca ans MIHAEKCOB MOSTHOM AOXOAHOCTM B MHbIX BasllOTaXx.

2.3.2. [AuBnpaeHabl "6pyTTO", BbIpaXeHHbIe B MyHKTax VIHAEKCOB NOSTHOM AOXOAHOCTY:

TD,
ID,, = D
n
roe:
Dn — 3HayeHve [enutens COOTBETCTBYHOLErO LEHOBOro MHAekca Ha N-bll MOMEHT
pacyeTa.
2.3.3. [doxogHocTb "ObpyTTo" B pe3ynbTaTe PEMHBECTUPOBAHWUS AMBWUAEHAOB OMNpeaensieTcs no
dopmyne:
_ L, +1D,
n — ]
In—l
roe:

In — 3Ha4eHne ueHoBoro NHaekca B AeHb n;
In-1 — 3HaYeHune ueHosoro MHaekca B AeHb n-1,

2.3.4. 3HauyeHMe WHaekca nosHoi AoxoaHocT "6pyTTo" onpeaensieTcs no opmyne:
ITR, =ITR,_; TR, .
2.4. Nopspok pacueta MHAEKCOB NOJIHOW [OXOQHOCTHN "HETTO"

2.4.1. BenuuvHa AMBMAEHAOB, Y4MTbIBAaEMbIX Mpu pacyeTe MHaekca nNonHoON AoxoaHOCTM "HeTTo",
onpegenseTca no dhopmyne:



2.4.2.

2.4.3.

2.4.4.

TDnet, = (1 rax TD

roe:

TDnetn — "HETTO" BENMUMHA CYMMapHbIX AMBUAEHAOB, YYUThIBAEMbIX B [IEHb N;
TDn — BeNMUMHA aMBMAEH0B "6pyTTo";

TAX — cTaBKa Hanora Ha A0X0/ibl, NMOJTyYeHHbIE B BUAE AVNBUAEHOB, B NPOLIEHTAX.

[vBunaeHabl "HeTTo", BblpaXkeHHbIe B NyHKTax MHAEeKca NonHoM AOXOAHOCTM:

TDnet,
[Dnet,, = ———,
Dy
roe:
Dn — 3HayeHue [enutens COOTBETCTBYIOLLErO LEHOBOrO WMHAekca Ha N-blii MOMEHT
pacuerta.

HoxogHocTb "HeTTO" B pe3ynbTaTe PEUHBECTUPOBAHWS AWBMAEHAOB OMNpPeAensieTcs no
¢dopmyne:

I, + IDnet
TRnetn = %,
n-1

rae:
In — 3HaueHuMe LeHoBoro MHAeKkca B AeHb N;
In-1 — 3HAYeHune ueHoBoro MHaekca B AeHb n-1.,

3HaueHne MiHaekca nosnHoW AoXoAHOCTU "HeTTo" onpeaenseTcsa no dhopMyne:

ITRnet,, = ITRnet,,_; * TRnet,,

2.5. OnpepeneHue LeHbl AKUUMU

2.5.1.

2.5.2.

2.5.3.

2.5.4.
2.5.5.

[Ons onpegenenuns ueHbl i-oM Akumm (Pi) MCNonb3yloTCS LEHbl CAENOK, COBEPLUAEMbIX Ha
OpraHn3oBaHHbIX Toprax Bupxu B cooTBeTcTBUM C [lpaBunamu npoBeAeHWs TOProB Ha
(pOHAOBOM pbIHKE W PblHKE AEMO3MTOB, @ UMEHHO:

—  LUeHbl cAenioK, CoBepLUaeMblX C YKa3aHHbIMK AKUMAMW B TEYeHMe TOProBoro nepuoaa

PexriMa OCHOBHbIX TOpros T+;

—  L€Hbl 3aKpbITUsi AKLMIA.
PexxuMbl TOproB W nepuoAbl, B KOTOPbIX COBEPLUEHHbIE CAENKM MUCNOMbL3YIOTCA  ANs
onpeAeneHuns LeHbl i-oi AKUMK B COOTBETCTBMM C M. 2.5.1 HacToswweln MeToanku, MoryT 6biTb
N3MeHeHbl pelleHneM bupxu.
LleHa i-oi Akuun (Pi) ycTaHaBnMBaeTCs paBHOWN LiEeHe MocneaHei CAenku, COBEPLUEHHONM Ha
Toprax Bupxwu ¢ gaHHon Akumeit (Pitdeal), kpoMe criyyaes, NpeaycCMOTPEHHbIX NMyHKTaMu 2.5.5
- 2.5.6 HacTodawwen MeToamku
P, = P,
[ns ycTpaHeHUs] HEpbIHOYHbIX KONMeGaHU LUeH LEHHbIX B6yMar pacCyMTbIBAaeTCS BEIMUMHA
OTKJ/IOHEHWS LieHbl KaXKA0W CAENKU OT CPeAHEB3BELLEHHON LieHbl npeablaywmnx 10 caenok. Ecnm
LeHa nocnegHen caenku (Pitdeal) oTKNOHsIETCS OT CpeAHEB3BELWEHHOM LieHbl Npeablaywmx 10
COENOK Ha BENMYMHY, NPEBbILWAIOLLYIO YCTaHOB/IEHHOE 3HAYEHUE, TO BMECTO LIEHbI NOCNeAHeN
coenkn (Pitdeal) wcnonb3yeTtcs npeablgywee 3HadeHue ueHbl (Pit-1), ygosneTsopsioulee
[JAaHHOMY YCNOBUIO:

deal
it

vg

Pi = Pl't_l,eCJ'II/I -1 > Fi ,

it

roe:
Pi-1 — LUeHa i-0o/i AKUMW B MOMEHT COBEpLLEHMS NpeablayLlen caenku t-1;
Pideal — yeHa nocnieaHel CAenKM B MOMEHT t;



2.5.6.

2.5.7.

2.5.8.

2.5.9.

Fi — npenenbHoe 3HayeHWe OTKMNOHeHWs, paBHoe 0,02 ans Akuui, Bxoaswwux B basy
pacyeTa MHaekca OcHoBHOro nHaekca, v 0,05 anst Bcex ocTasibHbIX AKLMIM, €CM MHOE He
yCTaHOB/EHO Bupxeit;

Pi?Y9 — cpegHeB3BeLleHHas LeHa 10 nocneaHux caenok, onpeaensieMas no cdopmyne:

- deal
avg __ Zf‘=1t—10 Pifea “qir

P -
Z;=1t—1o dif

L

)

roe:

Pirdeal — yena f-oit caenku;

gir — 06beM f-0i cienku, BbipaXXeHHbIV B LUTYKaX AKLIMIA.

B cnyuae ecnm B COOTBETCTBYIOLLEM PEXMME TOProB C Hayaia OCHOBHOW TOProBOi CECCUM
J@aHHOro TOProBoOro AHS C i-oi Akuwmeii 6biio coBeplueHo MeHee 10 caenok, LeHa i-oi
Akuun (Pi) ycTaHaBnMBaeTCs paBHOMN LEHe MOCNEAHEN CAENKM, COBEPLUEHHON C AaHHOM
Axupen (Pided),

LleHa i-on Akumm (Pi) Ha MOMEHT OKOHYaHWUS OCHOBHOW TOPrOBOW CECCMU paBHAa LIEHE
3aKpbITUS.

B cnyyae ecnm k Topram Ha Bupxke aonyLlueHo ABa 1 601ee BbIMyCKOB akLUuii OAHOr0 IMUTEHTa
1 oAHOM KaTeropum (Tuna), C pa3/IMYHbIMM roCyAapCTBEHHBIMW PErMCTPaLMOHHBIMI HOMEPAMU,
NS onpefaeneHns LeHbl i-oi AKLUMKU YUUTBIBAIOTCA CAENKW KYNAW-NPOAaXu, COBEPLUEHHbIE C
aKUMAMM OCHOBHOIO BbINyCKa, OAHAKO MO pelleHnto BupXun MOXeT MCnofb30BaThbCA LUeHa
JOMOSNIHWUTENBHOrO BbiMycKa.

LleHa i-oit Akuum (Pi) onpeaensieTcs ¢ TOYHOCTbIO 0 BENMYMHBI Lara LieHbl, YCTaHOBIEHHOMO
[Ans aaHHoi Akuum B MpaBunax NpoBeAeHUst TOProB Ha (POHAOBOM PbIHKE U PbIHKE AEMO3UTOB.
Mopsinok onpeneneHust UeHbl i-oi Akuum (Pi), ycTaHOBNeHHbIM nyHktamu 2.5.1 — 2.5.7
HacTosen MeToauku, He MPUMEHSIETCA B C/lydyae, NMpeaycMOTpeHHoM N.3.9.4 HacTosLlen
MeToanku.

2.6. OnpepeneHne KOJIMYECTBa akuuit u ko3t puuneHToB free-float

2.6.1.

2.6.2.

2.6.3.

2.6.4.

2.6.5.

2.6.6.

B uenax Hactoswen Metoamku oblyee konmyectTso akuuii (Qi) onpeaensieTcsl kKak CyMMapHoe
KOMMYECTBO i-bIX aKLUMA OCHOBHOMO BbIMyCKa 3@ BbIYETOM MOralleHHbIX (@HHYNMPOBAHHbIX)
aKLUMI, ecnn pelleHneM Bupu He yCTaHOBIEHO MHOe. [1ns Aen0o3uTapHbIX PaciMCcoK Ha akumim,
obliee KONMYeCTBO i-bix MpeacTaBnsieMblx akumi (Qi) onpepenseTca Kak CyMMapHoe
KONMYECTBO MPEACTaBSIEMbIX aKLUMIA, pa3fenieHHOe Ha KOIMYECTBO NPeACTaBsSeMbIX akUWiA,
npaBo CO6CTBEHHOCTM HA KOTOpblE YOCTOBEPSETCS OAHON AENO3MTapHOM PacrnCKK AaHHOMO
BbIMycKa.

Obliee konuuyecTBO i-bix Akumit (Qi) paccunTbiBaeTCcs MO MTOraM TOProBOro AHs,
NpeaLWecTBYOWEr0 AHI0 PackpbiTus MHGOpMaumMn 06 u3MeHeHun bas3bl pacyeta, 3a
UCKJTIOYEHMEM CITyYaeB, NPeayCMOTPEHHbIX M.3.9.4 HacTosLlen MeToamku.

3HaueHne KoadduumeHta free-float (FFi) onpepensietcs Ha OCHOBaHuUM MHOpPMaLuu,
packpbiBaeMon IDMUTEHTaMM LEHHbIX 6yMar, a TaKkke Ha OCHOBaHWM WHOM My6/MYHO
JIOCTYMHOM MHOpMaLMK 0 BafenbLax akuuii u/unvm NpeacTaBisieMblX akuuii IMUTEHTA, B
TOM umncne 6eHedmUMapHbIX BlagenbLax.

Obllee KOMMYECTBO aKUMI  OMNpefensieTcs, KaK KOJIMYECTBO pasMELlEeHHbIX W/uin
NMpeACTaBNsiEMbIX aKUMA DMUTEHTa O[HOM KaTeropuu, Tuna, no MHdbOopMauMu Ha pdaTty
npov3BeaeHust pacyéta. KonnyectBo akuuii B cBO60AHOM 06palleHUM OnpeaensieTcss nyTeMm
BblUMTaHNSA M3 0OLLIEro KOMMYECTBa akuMM IMUTEHTA KOJIMYECTBA aKUWA, HE HaXOoAsLMXCS B
cBobogHOM obpalueHnmn. 3HaveHne KoadduumeHTa free-float onpepensieTcs, kak oTHoWeHWe
KONMYecTBa akuuii B cBO60AHOM 06paLleHnM K 06LEMY KOMIMYECTBY aKUMI IMUTEHTA.
YTBepxaeHne 3HaueHuii KoachdpuumeHnTos free-float ocyliecTBnseTcs ¢ y4eToM pekoMeHaauuii
NHaekcHOro koMuMTeETa OAWH pa3 B KBapTasl He MO3A4Hee NepBOro YeTBepra MapTa, MIOHS,
ceHTA6ps, aekabps. 3HadeHne Kosdduumenta free-float MoxxeT 6biTb yTBEPXKAEHO B MHbIE
CPOKM B C/ly4ae nosiyvyeHus MHopMaumMn O 3Ha4YUTENbHOM M3MEHEHUU CTPYKTYpbl BlageHus
aKUMOHEPHbIM KanuTasioM, a TakkKe B C/lydyae BK/IOYEHUS AKUMI B KOTUPOBAsIbHbIE CMMCKM
Bupxun nnn Cektop PocTa.

Echun peiictylolee 3HadeHne KoadbduuunenTa free-float npesbiaeT 15%, KOppeKkTMpPOBKa
Bupxelt oueHkn Koaddumumerta free-float MoxeT He mpou3BoanTbCS B Ciydvae, ecnv €ro
M3MEHEHME MO CPAaBHEHWIO C AEMCTBYIOLMM 3HAUEHNEM HE NMPEBBILLAET 2 NMPOLEHTHBIX MYHKTa.



2.6.7.

YcTaHOBMEHME, MEPECMOTP M pacKpbiTue 3HadyeHui KoadduumentoB free-float, a Takke
onpedenieHMe KonuyectTBa akuui (oAHOM KaTeropuu, Turna) SMuTeHTa (NpeacTaBnsieMbiX
aKUMM  DMUTEHTA), HaxoAsawmMxcs B CBOOGOAHOM O6palleHMn B ULENsX YCTaHOB/IEHUS
KoapdmumeHntoB free-float ocywectensgercas Ha  OCHOBaHMM  MeToaMKM  pacyeTa
KoachduumeHTa free-float, yTBepxaeHHON Bupxxein.

2.7. OnpepeneHve Ko3chdUUMEHTA JNIMKBUAHOCTM U [AOMNOJIHUTENIbHOIO BECOBOIO
ko3 dpurumeHTa

2.7.1.

2.7.2.

[nsa Bcex AKUMIN paccumnTbiBaeTcs KoadbduumeHT nukeuaHoctv LCi:

B Median(V;)
~ Average(P; - Q;) - FF; - LW,

LC; *WorkDays - 100%,

roe

Median(Vi) — MeanaHHbI 06bEM TOProB i-oi AKUMEN;

WorkDays — KonmM4ecTBo TOproBbiX AHEN B rogy, Mo ymonyaHuio 247. Bupxxein MoxeT
6bITb NPUHSATO pelleHne 06 yCTaHOBIEHNM APYroro 3Ha4yeHus.

Average(Pi - Qi) — CpeaHsist kKanuTanusaums i-on AKunm;

FFi — KoadpdmumeHT free-float i-oi Akumu;

LWi— [OnonHWTENbHbIN BECOBOM  KOIMDGMUUMEHT i-0M  AKUMKM, pacCYUTLIBAEMbIN
B COOTBETCTBMM C M. 2.7.2.

[ns Bcex AKLMI MOXET NPUMEHATLCSA AOMOMHUTENbHbIN BECOBOW KO3 dumumeHT LWi, KoTopsbii
KOppeKTMpyeT Bec AKUMM B uHAeKce. [laHHbl KO3(dUUMEHT yCTaHaBMMBAETCS C YYeTOM
pekoMeHaaumi MIHAEKCHOrO KOMUTETA U MOXET OMNPEeAENSTbCS CleayowmM 06pasomM:
e Kak OTHOLWEHUE A0SM aKUMIA, HaXOAAWMXCS HA XPaHEHUN B LEHTPAsIbHOM AENOo3uUTapumn
P® (3a ucknoyeHneM cyetoB TMna «C»), OT OBLLEr0 KOAMYECTBA BbIMYLLEHHbIX aKLWiA,
K KoadpduunenTy free-float.
e Kak OTHOLIEHWUE 40NN AOCTYMHbIX 4S5 COBEPLUEHNS CAEMOK aKLUMiA OT OBLLEro KOIMYECTBa
BbINyLLEHHbIX akumi, kK Koadduumenty free-float. MHdopmaumus o aoctynHoctn 6ymar
[NS COBEPLUEHMS CAENOK onpeaensieTcs Ha OCHOBE AOCTYMHbIX MCTOYHMKOB MHOpMaLmm
n yTBepxgaeTcs MHAEKCHbIM KOMUTETOM.
JononHutenbHblin BecoBol koadduumeHT Akumm LWi npvHMMaeT 3HadveHve oT 0 o 1 ¢
ToyHocTbio 0,1.

2.8. Pacuert BecoBbiX K03(ppnumneHToB

2.8.1.

2.8.2.

2.8.3.

2.8.4.

YaenbHbIi Bec -0/ AKUMK paccUnTbLIBAETCS MO cheaytollei popmyne:

Mc;

i=1 L

roe:

Wghti — YaenbHbIn Bec i-oi Akunu;
MG — KanuTtanusauus i-Toit Akumu;
N — obLlee konmMyecTso AKLUM.

YaenbHbili BeC AKUMIA OAHOrO SMUTEHTA PacCUMTLIBAETCS Kak cyMMa YaenbHbIX BeCoB AKLMI
BCEX KaTeropui AaHHOro SMUTEHTa.

B uensx yMmeHblueHWs BAUSHUS AKUMIA OTAENbHbIX DMUTEHTOB Ha 3HadeHue MHaekcos
ncrnonb3yetcs BecoBoM KoaddmumeHT WWIi, paccuuTbiBaeMblli TakuM 06pas3oM, 4Tobbl
YoenbHbli  BeC AKuMM  u/uam  DMUTEHTa He npeBbiwan TpebyeMoro 3HaueHwus.
CoOTBETCTBYIOLME 3HAYEHWs W BWUAbl OrpaHUYeHWn YAenbHOro Beca YCTaHOBMEHbI B
MpunoxeHun 3.

Ons  cobniofeHust OrpaHuWYeHui, YyKasaHHbIXx M.2.8.3, OCylecCTBAsieTcs npoueaypa
KOPPEKTUPOBKM YAeNbHbIX BECOB DMUTEHTOB!:

—  Ecnun YpenbHbii BeC dMUTEHTa U cyMMa YaenbHbIX BECOB IMUTEHTOB B base pacyeTta
NHoekca npeBblWaeT  BENWYMHY, YCTaHOBMEHHYO B [lpunoxeHun 3, TO
COOTBETCTBYIOLMIA YAenbHbIN BEC YCTaHABIMBAETCS PaBHbIM 3TON BeSIMYMHE.

— Pasnuua mexay YpenbHbIMM BeCaMu [0 W TMOC/E OrpaHuUyeHns MponopuUmMoHanbHO
pacnpefensieTcs Mexay JMUTEHTaMu, YaenbHble Beca KOTOPbIX He Hbln orpaHnyeHbl.
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2.8.5.

2.8.6.

2.8.7.

—  YKasaHHble Bbille AEUCTBUS MOBTOPSIOTCA UTEPALIMOHHO MOKa OCTAlOTCs SMMUTEHTI,
YaenbHble BECa KOTOPbIX MPEBbILLAIOT BEIMUMHY, YCTAHOBNEHHYIO B MpunoxeHum 3.
BecoBoii  koahduumeHT i-oM  Akumm Wi, uMcronb3yembli npu  pacdete MHAEeKcos,
paccuUMTLIBaETCS Mo CreaytoLen dopmyne:

Wi = WWl ' LWL )
rae:
WWi — ko3bhUUMEHT, OrpaHWuMBalOWMI  [OMIO KanuTanM3auuMu i-om AKuMM B
33aBUCMMOCTM OT YAENbHOro Beca i-biX AKLIMNA;
LWi — pononHuTenbHbI KO3MMhULMEHT, OrpaHUUMBAIOLLNIA JOM0 KanuMTannsaumm i-on
Axkunn,

3HaueHne BecoBoro koadduumeHta Wi i-Tol AkUMM, MCMONb3yeMOe Mpu pacyeTe MHaekca
Mocbupxwn ronybbix duek, NpUHUMAETCS paBHbIM 3HA4YeHUI0 BECOBOr0 ko3dduumeHTa
Akuumn, yctaHoBneHHoro ans OCHOBHOro MHAeKca.

BecoBble koadduumeHTsl WWi n Wi, npuHumMatoT 3HayeHre oT 0 4o 1 ¢ TOYHOCTbIO A0 cemu
3HAKOB MocC/e 3andaTon no npasuny MaTeMaTU4eCKOro OKpyrneHus. PacueT BecoBbIX
KO(PDULIMEHTOB OCYLLECTBNSETCA MO WTOraM TOProBOro [AHS, MpeAlecTBYIOWEro AHI0
pacKkpbITUs MHGOpMaumm 06 n3mMmeHeHmMmn basbl pacueTa.

2.9. Pacuer flenutens

2.9.1.

2.9.2.

2.9.3.

Pacuet denutens Dn ocyllecTBnsieTcs B ciiydae nameHenns basbl pacdeta, KoadduumneHToB
free-float, koachdrumeHToB Wi, OrpaHNUYMBAIOLLMX A0SO KanUTanmusaumm i-bix AKUMI (BECOBBIX
KoapdmumeHToB), M (MNKN) NPU  HACTYNSIEHUM KOPMOPATUBHLIX COGLITMIA B  Crydasix,
NpeaycMOTPEHHbIX M. 3.9 HacTosiwen MeToaunku.

Pacuet [enutens Dn ocyluecTBAseTcs No cneaytoulen dopmyne:

D D MCn
n+1 n MCn )

roe:

Dn+1 — HOBOe 3HayeHue [denutens D;

Dn — Tekywee 3Ha4vyeHue [denutensa D;

MCn — cymMMapHass CTOMMOCTb BCeX AKUWMA [0 HacTyrnfieHuss 0o6CToATeNbCTBa,

ABNSAIOLLErOCsS B COOTBETCTBUM C NMYHKTOM 2.9.1 HacTosLer MeToanKN OCHOBaHUEM ANs

pac4yeTa HOBOro 3Ha4veHus Jenutens D;

MC, — cyMMapHasl CTOMMOCTb BCexX AKUMIA MOCNEe HacTynieHuss ObCToATENbLCTBA,

SIBNSAIOLLErOCs B COOTBETCTBUM C MYHKTOM 2.9.1 HacToslleit MeToankn OCHOBaHWEM Ans

pacyeTa HOBOro 3HadeHus Jenutens D.

Pacuet [enutens Dn OCyLLECTBASIETCS C TOYHOCTbIO 0 YETbIPEX 3HAKOB MOCNe 3ansiToin Mo
npaBuly MaTeMaTUYECKOrO OKPYT/IEHNSI.

3. dopmupoBaHue U nepecMoTp ba3 pacuera lHaekcoB
3.1. MpuHuunbl popmupoBaHua bas pacuerta

3.1.1.

3.1.2.

3.1.3.

3.1.4.

Ba3bl pacueta MHaekcoB dopmupytoTcs n3 basbl pacyeTa MHaekca akumin LUIMPOKOro pbIHKa,
onpegensemMon B COOTBETCTBUM N.3.2 HacTosien MeToamkm, 3a uckoueHneM basbl pacyeTa
MHpexkca Mocbupku nHHOBaLUMi.

basa pacueta MHaekca Mocbupu MHHOBaUMiA hopMUpyeTCsl Ha OCHOBE AKLMIM, JOMYLEHHbIX
k Topram B CekTope PbiHKa MIHHOBaLMI U MHBECTULMI, KaK 3TO OnpeaesneHo B N.3.7 HacTosLwei
MeToauku.

Ba3bl pacueTa MHAEKCOB coaep)XaT HaMMeHOBaHMUS SMUTEHTOB AKLMI, @ TakXKe YKasaHusi Ha
kaTteropuio (Tun) LeHHbIX Bymar (4ns akumi), HaMMEeHOBaHUS DMWUTEHTOB MpeACTaBfsieMbIX
LieHHbIX 6yMar (ans Aeno3uTapHbIX pacnmcok).

Mo pekomeHAaumn WMHAekcHoro komuTeTa bBupykei MoxeT OblTb MPUHSATO peLLeHVE O
BKJItoYeHUM B Basy pacyeTta MHaekcoB (MckntoueHun 13 basbl pacyeTa) AKLMIA, He BKIOYEHHBIX
(BkNOYEHHbIX) B Ba3y pacyeTta B COOTBETCTBUM C MOPSAKOM, WM3MOXEHHbIM B nn. 3.2-3.7
HacToswen MeToamku. YKasaHHOE pelleHne NpUHUMAeTcs C yyeToM TpeboBaHui K
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3.1.5.

coaepxaHuio basbl pacyeTa, YCTaHOBMEHHbLIX HacTosileld MeToAMKOM M HOPMAaTUBHbLIMM
akTamn baHka Poccuu.

Bupxxeit MOXET 6bITb NMPUHSATO peLleHne 06 UcKtoYeHnn U3 basbl pacyeta MHaekcoB AKLNA
OMUTEHTOB, NYONIMYHO He pacKpbiBalOWMX MHDOPMaUMIO O Badenbuax akuuii u/umm
NpeACTaBSIEMbIX aKUMI DMUTEHTA, B TOM Yucie 6eHeduumapHbiX BnagenbLax, B TedeHne 6
MecsueB, npeawecTsyowmx [H0 ¢dopMUpoBaHUS HOBOW basbl pacyeta, B CBA3U C
HEBO3MOXHOCTbIO onpeaeneHns KoadduumeHtoB free-float AaHHbIX AKUMI B MOPSAKE,
YCTaHOB/IEHHOM B pa3aefnie 2.6 HacTtosiwein Metoamkn n Metoamke pacdeta KoadduumeHTa
free-float, yTBepxaeHHol bupxei.

3.2. Anroputm hopMmupoBaHusa basbl pacueta MHAEKCA aKLUMA LUMPOKOro pbiHKa

3.2.1.

3.2.2.

3.2.3.

3.2.4.

3.2.5.

3.2.6.

3.2.7.

3.2.8.

3.2.9.

3.2.10.

3.2.11.

3.2.12.

basa pacyeTta WMHAekca akumii LIMPOKOro pbiHKa BkoyaeT 100 AKuwiA, €Ccnv UHOE He
ycTaHoBneHo Bupxeid. Mpu 3ToM Basza pacyeTta MHAeKca akuui WIMPOKOro pbiHKAa AO/HKHA
BKJTIOYaTb AKUUKN He MeHee 10 DMUTEHTOB.

B Ba3y pacueTa MHAeKca akumiA LUIMPOKOTO pbiHKa BKOYAOTCS AKUMK, MpOLLEALIME Npoueaypy
NnCcTUHra Ha bupxe.

B Basy pacuyeta MHAeKkca akuMi LUMPOKOrO pbiHKa MOMyT 6biTh BKJIIOYEHbI AKLIMKM, KOTOpbIE
6blIM BKJIIOYEHBI B TEKYLUMI JINCT OXMWAQHMS HA BKIHOYEHUE M AKUMU DMUTEHTOB, LIEHHbIE
bymarn kotopbix 6blIM Ny6AMYHO pa3MelleHbl MyTEM MEepPBUYHOrO MNpeanoXeHus wum
BTOPWUYHOW MYBIMYHON NPOoAaXn AKLIWIA.

M3 Basbl pacyeTa MHAeKca akumiA LIMPOKOro pbiHKA UCKTIOYAOTCA AKLMK, Y KOTOPbIX 3HAYEHME
KoadhduumeHTa free-float coctaBnsier MeHee 5%, a Takxe B C/lydae BO3HUKHOBEHUS! COBbLITUN,
npeaycMOTpeHHbIX M. 3.8.4.

M3 Basbl pacyeta MHAEKCA aKUMiA LIMPOKOrO pbiHKA MOMYT BbITb UCKIIIOUEHbI AKLIMK, KOTOPbIE
6b1IM BKIOUYEHBI B TEKYLLWIA JIUCT 0XXMAAHUS Ha UCKIOUYEHNE.

B Ba3y pacuyerta BK/tOYaloTCs AKLMK, Y KOTOPbIX 0/ TOProBbIX AHEN, B TEYEHUE KaXKAoro 13
KOTOpbIX C AaHHbIMM AKkumMsMM 6blna coBeplueHa xoTsa 6bl ogHa caenka, ot obulero uncna
TOProBbIX AHEN 32 TpU Mecsua, npealecTeyowmx AHo hdopMmnpoBaHust HOBoI basbl pacueTa,
coctaBnseT He MeHee 70% u 3HayeHne ko3 duumeHTa LCi He MeHee 1%.

Ons uenen gopmupoBaHus Basbl pacyeTa npeaBapuTENbHO COCTaBASIETCA CnMcok u3 120
Akuui, cooTBeTcTBYHOWMX NN.3.2.2, 3.2.4 1 3.2.6 ¢ HaubonbWMM 3Ha4yeHWeM MeamaHHoOro
o6beMa TOproB, eC/N MHble TpeboBaHUA He yCTaHOBMEHbI Bupxeil.

ba3a pacueTa MHAeKca akumiA LUIMPOKOTo pblHKa hOpMUPYETCS M3 AKLIMIM, BXOASILLUMX B TEKYLLYIO
ba3y pacueTta MHAeKca akumiA LUIMPOKOMO pblHKA, NO ClieaytowweMy asiropuTMy:

- Wckniovatotca AKLMKM, YKasaHHble B n. 3.2.4, a Takke AKLUMK, yKasaHHble B M. 3.2.5 u
He BXOASLLME B CMUCOK, YKa3aHHbIN B M.3.2.7.

—  OcTaBlunecs AKUMK 1M AKUMK, YKa3aHHbIE B N.3.2.3, U BXOASLLME B CMIUCOK, YKa3aHHbIN
B N.3.2.7, paHXumpyroTcs No ybbiBaHuio CpegHel kanuTanmnsaumm C y4eTOM akTyasibHOro
Ha [Oaty ¢opmupoBaHus basbl pacyeta KoadduumeHta free-float ¢ mpucBoeHnem
YC/TOBHOIO NMOpsiAKOBOro HOMepa.

- BkntovatoTca Akumuy, MMetoLme NOpsiAKOBLIA HOMep Ha 5 nnn 6onee No3vuUMin MeHbLue
ymcna AKuMin B Tekyllel base pacueTta MHAekCa akUMii LUMPOKOrO pbIHKa.

- Wckntovarotes AKuMK, ykasaHHble B M. 3.2.5 1 nMetolme nopsiaKoBbLIN HOMEP Ha 5 mnu
6onee nosuumin Gonble uncna Akumii B Tekywel basze pacueta MHaekca akuui
LUIMPOKOrO pblHKA.

B cnyyae HecobntoaeHus TpebosaHmin n.3.2.1 nocne ¢opMupoBaHus Basbl pacyeta MHaekca
aKLMI LWMPOKOrO pblHKa, B COOTBETCTBUM C N.3.2.8, B Basy (13 ba3bl) pacyeTa MHaekca akumii
LUMPOKOro pbiHKa BKIOYalOTCS (MCKoyatoTca) Akuuu, Bxoaswme B JIUCT OXuaaHus Ha
BK/lOYEHMEe  (UCKIOYEeHME) U uMerowme  Haubonbwyto  (HauMmeHbwyt)  CpefHioo
KanuTanu3aumio ¢ y4eToM akTyanbHoro KoadpduumenTta free-float.

HoBbin cocTaB JIucTa oXkmnaaHna Ha UCKoYeHne GopMupyeTcs U3 AkuMi, BXxoaswwmx B basy
pacyeTa MiHaekca akuuiA LLMPOKOTO pbiHKa M HEe BXOASALIMX B CMUCOK, YKa3aHHbIN B Nn. 3.2.7.
HoBbil1 cocTaB JIMCTa oxxuaaHusi Ha BKOUYeHUE hopMupyeTcs M3 AKLMIA, He BXoaswwmX B Basy
pacyeTa MHAEeKca akuMil WMPOKOro pbiHKA M BXOASLIMX B CMMCOK, YKa3aHHbll B n. 3.2.7. B
JIcT oxmpaHus BrtoyaeTcs He 6onee 10 TakuMx AKUMI, paHXMPOBAHHBLIX MO YObIBAHWUIO
CpeaHeit kanuTanmsaummn ¢ y4eToM akTyanbHoro KoadduumenTa free-float.

Mo pekoMeHmauun WHAEKCHOro KoMmuTeTa Bupxein MoXeT 6biTb MPUHATO pelieHve 06
YBE/IMYEHMN OO0 6 MecslUeB Cpoka HaxOoXAeHWs B cocTaBe JIMCTOB OXuaaHus AKUMIA,
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ABMSIOWNXCA  aKUMAMW  MHOCTPaHHbIX SDMUTEHTOB WM  MHOCTPaHHbIMU - AEeno3UTapHbIMK
pacnnckaMn Ha akumun.

3.3. Anroputm popmupoBaHua basbl pacueta OCHOBHOIO MHAEKCA

3.3.1.

3.3.2.

3.3.3.

3.3.4.

3.3.5.

3.3.6.

3.3.7.

OcHOBHbIM MHAEKcOM siBnsieTcs MHaekc Mocbupxu. basbl pacdeTta UHaekca PTC n UHaekca
Mocbupxxn — akTMBHOE yrpaBneHue aHanornyHol base pacueta MHaekca Mocbupxn.

Ba3a pacueta OCHOBHOIro MHAEKCa BKIHOYaeT 50 AKLIMI, e/ MHOE He YCTaHOBIEHO Bupxei.
ba3sa pacuyeTa MOXeT BK/IOYaTb MeHblUee uMciio AKUMK, ecnu B xoade ee OPMMPOBaHMS
OKaXXETCS, YTO KONIMYECTBO AKUMIA, COOTBETCTBYIOWMX MPEAbSB/SEMbIM  HACTOSLLEN
MeTtoavkoli TpeboBaHusaM, cocTaBnseT MeHee 50. Mpu 3ToM basa pacyeta OCHOBHOro MHAEKCA
JO/MKHA BKAOYATb AKLMKW He MeHee 10 DMUTEHTOB.

basza pacyeta OcCHOBHOrO wHAeKca, a Tawkke JINCT OXMAAHUS Ha BK/IOYEHUE B
cooTBeTCTBYoWME MHAEKCH hOPMUPYIOTCS 13 AKLMIA, BKITIOYEHHBIX B KOTUPOBAJIbHBIE CMIUCKM
BupxXu, ecnM WMHoe He YCTaHOBNEHO Bupxell B Crlydae MOSlyYEHUS] COOTBETCTBYHOLLMX
pekomMeHaaunii MHAEKCHOro KoMmTeTa.

B HoBylo basy pacueta OCHOBHOrO WHAEKCa BKOYAlOTCA AKUMKM, BXoAsilume B OAWH U3
cneayoLwmx CrmcKoB:

— B Tekywyto basy pacyeta OCHOBHOro UHAEKca;

— B Texkywmid JIMCT OXXWAQHUS Ha BKITIOYEHUE;

— TybnnyHo pa3sMelleHHble U BrepBble NpeasnoXeHHble K nybnMyHoMy obpalueHuto
AKkunK;

—  My6an4yHO pa3MeLLEHHbIE NYTEM BTOPUYHOW NMyBnMYHOM Npoga)u AKLMN.

B ba3sy pacuyeta OCHOBHOro uHaekca u/unu B JIUCT OXMAAHUS Ha BKIOYEHME MOryT ObiTb
BK/IOYEHbI AKLMKM, COOTBETCTBYHIOLWME cneayowmm TpeboBaHmsM:

—  3HauveHue KoadduumeHTa free-float coctaBnser He meHee 10%);

—  [ONsi TOProBbIX [HEN, B TEUEHME KaXAOr0 M3 KOTOPbIX C AaHHbIMM AKUMSIMK 6blna
coBepLUeHa X0oTs 6bl 0AHa caeska, OT 0bLLEero YMcna TOproBbiX AHEN 3a LWEeCTb MECSALEB,
npepwecrteytowmx  AH0  dopmmpoBaHns basbl  pacdeta OCHOBHOIO MHAEKca,
COCTaBNsIeET He MeHee 99%;

—  3HayeHue koadhdpuumeHTa LCi coctaBnseT He MeHee 15%;

—  DMWUTEHT AKUMI packpbll MOCAEAHIO OTYETHOCTb B MeXAyHapoAaHoOM dopmaTte ¢
3a4epXXKoN He 6onee 8 MecsueB, NpeawecTByowmx [H0 opMnpoBaHMst HOBOM Basbl
pacdeta OCHOBHOIoO MHAEKCA.

M3 Ba3bl pacyeta OCHOBHOro MHAeKca MOryT 6biTb WUCKIOYEHbl WM BKKOYEHbI B JIUCT
OXWAAHUS HA UCKIOYEeHNE AKLMM, COOTBETCTBYIOLIME OAHOMY U3 ClieayoWmnx TpeboBaHui:

—  3HadveHune KoadhdpumumeHta free-float coctaBnset meHee 5%;

—  [ONs TOProBbIX AHEN, B TEUEHME KaXAOro M3 KOTOPbIX C AaHHbIMM AKuMsSIMK 6blna
coBepLueHa XoTs 6bl 0aHa caenka, OT 06LEero YMcia TOProBbIX AHEN 3a LWECTb MECSILIEB,
npepwecteytowmx  AHo  dopmmpoBaHns basbl  pacdeta OCHOBHOMO WMHAEKCa,
coctaBnsieT meHee 90%;

—  3HayeHue koadhduumeHTa LCi coctaBnseT meHee 10%;

—  DMWUTEHT AKUMI packpbll MOCAEAHIO OTYETHOCTb B MeXAyHapoAaHoOM dopmaTte ¢
3agepxkon bonee 8 Mecsues, npeawecTByoWwmMX AH0 GopMmMpoBaHus HOBOW Basbl
pacyeTa.

HoBasi ba3a pacyeta OCHOBHOIO MHAeKca hopMUPYETCA NO CleaylowemMy anropuTmy:

— W3 ba3bl pacyeta OCHOBHOMO MHAEKCA WCKIOYAKTCA AKUMM, Y KOTOPbIX 3HayeHue
KoadhdmumeHTa free-float coctaBnsier meHee 5% wunu koTopble 6bIM UCKIOYEHbI U3
basbl pacyeTa MHAEKca LWMPOKOrO PbIHKA;

— W3 ba3bl pacyeta OCHOBHOrO MHAEKCA MCKOYATCS AKUMKM, KOTOpble paHee 6biiu
BKJIIOMEHbI B JINCT OXMAAHMS Ha UCKIIOYEHME U MOKa3aTeNnn KOTOpbIX COOTBETCTBYHOT
TpeboBaHusam n.3.3.6.

— Ana octaBwmxca Akuui, Bxoaswmx B ba3sy pacyeta OCHOBHOrO MHAEKCa, a Takxke
AKUMA, BXOAAWMX B CNKcKM, oBo3HauyeHHble B n.3.3.4, MnokasaTenn KOTOpbIX
COOTBETCTBYIOT M. 3.3.4, paccunTbiBaloTCs BecoBble KoadhdumumeHTol Wi n YaenbHble
Beca B COOTBETCTBMM C M.2.8 C WCMOMb30BaHWEM CpedHEN KanuTaausauuu,
pacCYMTaHHOM MO LEHaM 3aKpbiTUs 3a TpU Mecsla, NpeawecTByowmx [Hio
dopmmpoBaHnss  basbl  pacuyeta, akTyanbHoro KoaddwmumeHnta free-float u
[JononHutenbHoro BecoBoro koadduumneHta LWi.
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3.3.8.

3.3.9.

- B Basy pacyeta OCHOBHOrO MHAEKCa BK/OYAlOTCA AKUMM, YAenbHbIM BEC KOTOPbIX
coctasnsieT 6onee 0,25%, n KoTopble 6bIM BKAOYEHbl B ba3y pacueta OCHOBHOro
nHAeKca uimn JINCTbl OXXMAAHUS Ha BKJTOYMEHME.

— W3 Bbasbl pacyeta OCHOBHOrO MHAEKCA UCKNOYaOTC AKUMK, YAenbHbIN BEC KOTOPbIX
coctaBnsiet MeHee 0,2%, wn koTopble OblM BKAOYEHbl B JINCT OXWMAAHWS Ha
NCKJTIOYEHME.

— W3 Bbasbl pacyeta OCHOBHOrO MHAEKCA UCKNOYAOTCA AKUMK, YAenbHbIN BEC KOTOPbIX
coctasnsieT MeHee 0,1%, 6e3 yyeta ux BXOXAEHUS B JINCT OXXMAAHNS Ha UCKITIOYEHME.

HoBbiln cocTaB JIncTa oXkmnaaHns Ha UCKNoYeHNe dhopMupyeTcst M3 AKUuiA, BXoasiwmx B basy
pacyeta OCHOBHOMO MHAEKCA, a TakXKe COOTBETCTBYIOWMX KpuTepusam n.3.3.6 unm YaenoHbiM
BecoM MeHee 0,2%.

HoBbIl1 cocTaB JIMCTa oXxnaaHus Ha BKIoUYeHWe hopMUpyeTcst M3 AKUMI, He BXxoasilmx B basy
pacyeta OCHOBHOIMO MHAEKCA M COOTBETCTBYIOLWMX KpuTepusaMm M. 3.3.4, npu ycnosuu, 4to
noTeHUWanbHbIM YaenbHbi Bec Akunid B base pacueta OcHoBHOro nHaekca npesbiwaeT 0,2%.
B Jluct oxuagaHus BkatoyaeTcst He 6onee 10 Takux AKUMIA, paHXMPOBaHHbLIX MO Y6biBaHMIO
CpegHeit  kanuTanusaummM C  ydyeToM  akTyanbHoro  Koaddumumenta free-float  u
[AOMNOJTHUTENBHOIO BeCcoBoro koadduumeHta LWi.

3.4. Anroputm hopMmupoBaHusa basbl pacueta MHAeKca cpegHelt M Maol KanuTanusauum

3.4.1.

3.4.2.

3.4.3.

3.4.4.

3.4.5.

3.4.6.

3.4.7.

KonnuectBo Akumii B Base pacyeTa WHAEKCOB CpefHeEN M Manol Kanutanusauum —
nepeMeHHoe.

Bbasa pacueta WHpekca cpegHeln u Manoi kanuTanusaumu cdopMupyeTcs u3  AKUMNA,
BKJIIOYEHHbIX B KOTMPOBAJIbHbIE CMIMCKU BUpXKM, KpoMe AKLUMA SMUTEHTOB, OCYLLECTBASIOLLMX
BUAbl AESTENIbHOCTU, OTHOCSALIMECS K (PMHAHCOBOWM OTPac/iM B COOTBETCTBUM C MpUIOXKEHNEM
4, ecnv MHOE He YCTaHOBNEHO Bupxeit.

B HoBylo basy pacueta MHaekca cpefHel M Manol KanuTanu3auuu BKOYAIOTCS AKLMMK,
BXoAswmMe B HOBYIO ba3y pacyeTa MHAekca akumi WMPOKOroO pbiHKa.

DMUTEHTbI, AKLMM KOTOPbIX COOTBETCTBYIOT TpeboBaHMsIM N.3.4.3, paHXMPYOTCS NO yObIBaAHWIO
CpeaHeit kanuTanusaumMm C NPUCBOEHMEM YC/TIOBHOIO MOPSIAKOBOrO HoMepa R. [ns Kaxaoro
Takoro R-oro OmMuteHTa paccumnTbiBaeTcs KO3hMULUMEHT Sr:

R
j=1MG;

R — M s,
MG
roe
R — nopsiaKoBbIN HOMEP SMUTEHTA;
M — obLee KONNMYeCTBO IMUTEHTOB;
MG; — cpeaHsiss KanuTanuM3auusl, paccuMTaHHas 3a Tpu Mecsala nNpeawecTsyowmx AHo
¢opMmpoBaHus basbl pacyeTa, BceX kaTeropui AKLUUiA j-oro IMUTEHTA.

MapameTpy r npucBamMBaeTCa 3HayeHue MnOopsiAKOBOro HoMmepa R nocnegHero no cyety
DMUTEHTA, Y KOTOPOro 3HavyeHune KoadduumeHTa Sr, pacCUMTAHHOrO B COOTBETCTBUM € N.3.4.4,
coctaBnsieT MeHblle 90%. MapaMeTpy m - 3Ha4yeHWe NopsAKOBOro HoMepa R nocnegHero no
CYeTYy DMUTEHTA, Y KOTOPOro 3HaveHune koadduumeHTa Sk coctaBnseT MeHblue 85%.

B Ba3y pacyeTa MHAekca cpedHeln v Manon Kanutanusaumm MoryT 6biTb BK/OUEHbI AKLIMU,
COOTBETCTBYIOLME Cneayowmnm TpeboBaHNaM:

—  BXOAMT B CMMUCOK, 0603HaueHHbIN B 1.3.4.2 1 3.4.3;

—  DMWUTEHT AKUMI packpbll MOCMEAHIO OTYETHOCTb B MeXAyHApoaHOM dopMaTe C
3a4epXXKoi He 6onee 8 MecsaLeB, NpealecTByoWwmMX [H0 dopMUpoBaHMs HOBOM Basbl
pacyeTa MHaekca cpegHein u Manol Kanutanusauum;

—  3HaudeHue koapduumeHTa LCi coctaBnseT He MeHee 12%;

—  NOpsiAKOBbIM HOMEP R DMUTEHTa 3TUX AKLMI, paCCUMTaHHbIN B COOTBETCTBUM C N.3.4.4,
6onbLue HoMepa r+1, paccunTaHHOro B COOTBETCTBUM C N.3.4.5

M3 Ba3bl pacyeTa MHAeKCa cpeaHen U Manol Kanutaan3aumMm MoryT 6biTb UCK/OUEHbI AKLIMK,
COOTBETCTBYIOLWME cneayowmm TpeboBaHusM:

—  He BXOAWT B CMUCOK, 0603HaueHHbIV B N.3.4.2 n 3.4.3;

—  DMWUTEHT AKUMI packpbll MOCAEAHIO OTYETHOCTb B MeXAyHapoaHOM dopMmaTe C
3agepxkoi 6onee 8 Mecsues, npealecTByowmx AH0 (popMMpoBaHUs HoBOW Basbl
pacueTa ViHaekca cpeaHelt M Manol KanuTtanusaumu,
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3.4.8.

3.4.9.

—  3HauveHue koadduumeHTa LCi coctaBnseT meHee 7%;

—  MopsiakoBbIi HOMEp R OMuTEHTa AKUMI, paccuMTaHHbIM B COOTBETCTBMM C M.3.4.4,
MeHbLLE HOMepa m+1, pacCyMTaHHOro B COOTBETCTBMM C N.3.4.5;

HoBass Basa pacyeta WHAaekca cpegHelt M Manoi KanuTanusaumuum opMUpyeTcs Mo
cneayoLweMy anropuTmy:

— W3 ba3sbl pacyeTa uckyaoTcs AKLMK, COOTBETCTBYOWMe TpeboBaHusm n.3.4.7;

— B basy pacueta BktovatoTcs AKLMK, COOTBETCTBYIOWME TpeboBaHusaM n.3.4.6;

- Ana Akumii B bBasze pacyeta WMHaoekca cpegHeM W ManoW  KanuTanv3aumm,
paccuMTbIBalOTCA YAenbHble Beca, B COOTBETCTBMM C n.2.8.1 C MCMNOMb30BaHWEM
cpefHen KanwuTanusauuu, pacCYMTaAHHOM MO LEHaM 3akpbiTUs 3a TpU Mecsua,
npeawecTtsyowmnx [AHo dopMupoBaHMs basbl pacyeTa, C Y4YETOM aKTyaslbHOro
KoadhdumumeHTa free-float;

— W3 Basbl pacyeta WUCKIOYAOTCA AKUMKM, YAENbHbI BEC KOTOPbIX COCTaBNSIET MeHee
0,5% u KoTOpble He BbINM BKIKOYEHDbI B TEKYLLYIO ba3y pacueTa;

— W3 Basbl pacyeTa WUCKIOYaloTC AKUMKM, YAEnbHbIM BEC KOTOPbIX COCTaB/ISIET MeHee
0,3% u koTOpble 6biNKN BKAKOYEHbI B TekyLlyto basy pacdyeTa.

B cnyyae ecnn B Basy pacueta MHaekca cpefHen M Manol KanuTanu3aumy BKJIOYEHO
HeAOCTaTOMHO DMUTEHTOB AN OAHOBpPEMEHHOro cobniogenns OrpanunyeHus 5/10/40 wu
OrpaHuyeHnss Beca oTpacnu, TO npuoputeT oTtaaetcs OrpaHudennio 5/10/40. MMpwm
HecobnoaeHun OrpaHuyeHns 5/10/40, Bupxa MOXET MpUHATb pelleHue O nepecMoTpe
KO3 HUUMEHTOB, YKa3aHHbiX B Mn.3.4.2-3.4.8 Ona [OOCTVXKEHWUSI HYXHOIO KOJIMYECTBa
DMUTEHTOB A5 pacyeTa YKa3aHHOro orpaHuMYeHus.

3.5. Anroputm popmupoBaHus basbl pacueta MHAEKCOB rony6bix puwexk

3.5.1.

3.5.2.

Basbl pacueta MHaekca Mocbupxun ronybeix dvwek n NMHgekca Mocbupyxu 15 Bkntodaet 15
AKLWMI, eCNIM MHOE He yCTaHoBNeHO bupykeit. B uHaekcbl ronybbix duiuek MoXeT HbiTb BKIOYEH
TONbKO OAMH TWUN aKumii oaHOro amMuteHTa. MHaekc Mocbupxun ronybbix duwek u NHaekc
MocBupyxu 15 pasnunyatotcs Mexay coboi TpeboBaHWAMKU K OrpaHUYEHUNIO YAENbHBIX BECOB
Akumit B bazax pacueTa 3TUX UHIEKCOB.
Ba3bl pacueTa MHAEKCOB ronybbIx duwek hopMupytoTcs u3 AKumiA, Bxoaswmx B basy pacueTta
OCHOBHOro MHAEKCA, Mo cneayrLeMy anropuTMy:
OTtbupatoTcs AKUMM Ha OCHOBaHMU Cy6'beKTVIBHOVI (3kcnepTHOI) oueHkN MHaekcHoro
KOMUTETA, NOPSIAKOBLIN HOMEP KOTOPbIX B pelTMHre no MeanaHHoMy obbeMy TOpros,
paccyMTaHHOMY 3a WecTb MecsueB, He npesbiwaeT 30, ecnv MHble TpeboBaHWUS He
YCTaHOBMEHbI BUpe.

—  Akuuum parxupytotcs no CpegHeit kanvTanusaumm, onpeaeneHHom no LeHaM 3aKpbIThS
3a Tpu Mecsua, npeawecteytowmx [H0 dopmmpoBaHus basbl pacyeTa, C y4eToM
[HononHuTtensHoro BecoBoro koadduumeHta LWi n aktyansHoro KoaddumumeHTa free-
float npn 3TOM NepBoOi B CNncke KaTeropmMm AKLMIA KaXkaoro IMUMTEHTa npucBavBaeTcs
MopsiAKOBLIN HOMEp, OCTaslbHbIM KaTeropusaM AKUMA JaHHOTO SMUTEHTa MOPSAKOBLIN
HOMep He nNpucBauBaeTcs.

- Wcknrovatotcs Akumu, uMetowme NOPSIAKOBLIA HOMep 18 wnu 6onblumMii HOMep U
Bxoaswme B Tekywyk ba3sy pacueta MHaekca ronybbix ¢uiuek, BMECTO KOTOpbIX
BK/IOYAOTCH AKLMM C HAMMEHbBLUMM HOMEPOM, HaumMHas € 17 no ybbiBaHuto.

- Bkntovatotca Akumu, uMMerowme MopsaakoBbii HOMep 13 unM MeHbLMA HOMEpP U He
Bxoaswme B Tekywyto basy pacyeta MHaekca ronybbix ¢wuwek; npu 3toM M3 basbl
pacdeta MHpekca ronybbix duwek uckno4alTes AKUMM C HanbonbliMM HOMEpPOM,
HauMHas ¢ 14 No BO3pacTaHuIo.

3.6. Anroputm popMmupoBaHua bas pacuera OTpacneBbix MHaekcoB

3.6.1.

3.6.2.

KonnuectBo dmuteHToB AKuMi B Base pacyeta oTpacneBoro MHAekca He AOMKHO 6biTb
MeHbLLE TPEX, eC/IM MHOE He YCTaHOBNEHO bupxen.
B cootBerctBMM c n.3.6.1 bBa3a pacuyera oTpacnesbix WHAekcoB dopmupyeTcs
nocnefoBaTenbHO Mo crieaytowemMy anropuTmy:
Ot6upatotcs Akumm, Bxoaswme B basy pacyeTta MHAeKca akumMi LUMPOKOro pbiHKa, Ha
OCHOBaHWM Cy6bEKTUBHOM (3KCMEPTHON) OLUEHKM MHAEKCHOro KoMuTeTa.
—  Akumu, no koTopbiM onpegeneHa OTpac/b, BKIOYAKOTCS B COOTBETCTBYIOLLYIO 3TOM
Otpacnu ba3sy pacueTa.
—  MWcknwovatotca  Akumn, BxoauBlUME paHee B ba3y pacdeTa COOTBETCTBYIOLLENO
oTpacneBoro MHaekca, YaenbHbi BEC KOTOPbIX B OTPAC/IEBOM WHAEKCE, pacCUUTaHHbIN
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C MCMoSb30BaHMEM CpeaHell KanuTanusauuu, onpeaeneHHon Mo LeHaM 3aKpbiTus 3a
Tpu Mecsua, npeawectsyowmx [OH dopMmpoBaHust basbl pacyeTa, C y4eToM
akTyanbHoro KoadgduumeHta free-float n Becosoro koadduumeHta Wi, coctaBnser
meHee 0,4%.

—  Bknovatotca Akuum, He BxoavBlwME paHee B basy pacuyeTa COOTBETCTBYHOLLEro
oTpacneBoro MHaekca, YaenbHbI BEC KOTOPbIX B OTPAC/IEBOM MHAEKCE, pacCYMTaHHbIN
C MCMO/SIb30BaHMEM CpeaHeil KanuTanusauuu, onpeaeneHHon no LEeHaM 3aKpbiTus 3a
Tpu Mecsaua, npepwectsylowmx [H dopMmnpoBaHust basbl pacyeTa, C y4eToM
akTyanbHoro KoadgduumeHta free-float n Becosoro koadduumeHta Wi, coctaBnser
6onee 0,6%.

3.7. AnropuTtm popmupoBaHua basbl pacueta MHaekca Mocbupxu nHHoBaumi

3.7.1.
3.7.2.

3.7.3.

3.7.4.

3.7.5.

3.7.6.

3.7.7.

3.7.8.

KonunuectBo Akuuii B Base pacyeta MHaekca Mocbrpyxu MHHOBaLMI — NEpeEMEHHOE.
B Ba3y pacyeTta MHaekca Mocbupu MHHOBaUMI BKIHOYAOTCS AKLMKM, AOMNYLIEHHbIE K TOpPram
B CekTope PblHKa MHHOBALMIN 1 MHBECTULMIA.
B Ba3y pacueta MHaekca Mocbupkn MHHOBALIMA MOTYT 6bITb BK/IOUEHBI AKLMU DMUTEHTOB,
LieHHble ByMaru KoTopbIX 6binm Ny6IMUYHO pa3MelLeHbl U BNepBble NPEeAIoXKEHbI K Ny6InyHoMy
obpalleHnto, NybnnyHO pasMelleHbl MyTeM BTOPUYHOM MyGAMYHONM MpoAaxkv WMnu BrepBble
BKJItoYeHbl B CekTOp PblHKa MHHOBaLUMI 1 MHBECTULIMIA.
M3 Basbl pacueTa MHaekca Mocbupxxu MHHOBaLUMIA MOTYT BbITb UCK/IOUEHBbI AKLIMM B CyYasix
BO3HUKHOBEHMSI COObLITUIM, NPeayCMOTPEHHbIX M.3.8.4.
B Ba3y pacuyeta BK/tOYatoTCS AKLMM, Y KOTOPbIX [0/ TOProBbIX AHEW, B TEYEHNE KaXKAoro 13
KOTOpbIX C AaHHbIMM AKkumMsMM 6blna coBeplueHa xoTsa 6bl ogHa caenka, ot obulero uncna
TOProBbIX AHEN 32 TpWU Mecsla, NpealecTeyowmx AHo hopMmnpoBaHmMst HOBOM basbl pacuyeTa,
coctaBnseT He MeHee 50%.
Ha ocHoBaHMM cy6beKTMBHOM (3KCNEPTHON) OLEHKN (popMUpYETCS CnCoK He 6onee yeM 13 30
AKuMiA, cooTBeTCTBYIOWWMX M. 3.7.2 U 3.7.5, C MaKkcuManbHbIM 3HaueHMeM MeanaHHOro o6bema
TOProB, C/iv UHble TpeboBaHMSI HE YCTaHOBMEHbI Bupxen.
Ba3a pacueta MHaekca Mocbupxxu MHHOBaLUMI hopMUPYETCS U3 AKLIMIA, BXOAALLMX B TEKYLLYIO
ba3y pacueta MHaekca Mocbupu MHHOBAaLIMI NO CNeayoLEeMY anropuTMy:

- Wcknrovatotes AKUMK, He BXOASILUME B CMINCOK, YKa3aHHbIW B 1.3.7.6.

- BknoyatoTcst AKUMM, BXOASILLME B CMIMCOK, YKa3aHHbIA B N.3.7.6, a Takke MoryT 6biTb

BKtOYEHbI AKUMM, YKa3aHHble B N.3.7.3.

Ha ocHoBaHWMM CyObEeKTUBHOM (KCMEPTHON) OLeHKM Bupxkelt MOXeET BblTb MPUHSATO pelleHne
0 BKJtoueHun B basy pacyeta (MckntoveHmm U3 basbl pacyeta) MHaekca Mocbupxxu MHHOBaLWi
AKUUWI, He BKMIOYEHHbIX (BKNOYEHHBIX) B ba3y pacyeta MHaekca Mocbupxu vMHHOBaUM B
COOTBETCTBUM C MOPSIAKOM, U3NOXEHHbIM B nn. 3.7.1-3.7.7 HacTosilwel MeToankn. YkasaHHoe
peLleHre NPUHUMAETCS C y4eTOM TpeboBaHWI K coaepXkaHuto basbl pacyeTa, YCTaHOBMEHHbIX
HacTosLlen MeToanKon n HopMaTUBHBLIMK akTaMun baHka Poccun.

3.8. Mopspok nepecMmoTtpa 6a3 pacuerta

3.8.1.

3.8.2.

3.8.3.

3.8.4.

BkntoueHne Akumin B basbl pacyeTa v McknouyeHne AKUMn 3 bas pacyeTa ocylUecTBnsieTcs
npu nepecMmoTpe basbl pacyeta.

OuepepnHoli nepecMoTp ba3 pacuyeTa OCyLECTBNSETCS He yalle OAHOro pasa B KBapTas, 3a
UCK/IIOYEHMEM CTyYaeB, MPeayCMOTPEHHbIX HacTosiwen Metoankoi. MepecMoTpeHHble basbl
pacyeTa BCTYNaloT B CUJTy C HaYana OCHOBHOW TOPrOBOW CECCUM TOProBOrO AHSI, ClefytoLero
3@ TPeTbWM YETBEpProM MapTa, WIOHS, CEHTA6ps U Aekabps. PeweHnem Bupxu MoryT 6biTb
YCTaHOBJIEHbI MHbIE AAaTbl BCTYMNSIEHUS B CUY NepecMOTpeHHbIX bas pacyeta.

®opmMupoBaHue ba3 pacdeTa npu ovyepeHOM MepecMoTpe MpoU3BOAUTCA B COOTBETCTBUM C
nn. 3.1-3.7 HacToglen MeToaunku.

BHeouepeaHoit nepecMoTp ba3 pacyeTa MOXET 6bITb OCYLLECTB/IEH B C/TyYae BO3HWKHOBEHUS
cneayrowmx cobbITui:

— NPV UCKJTIOYEHMN AKUMIA U3 CNNCKA LIEHHbIX ByMar, AOMyLEHHbIX K TopraM Ha bupxe,
a TalkKe M3 KOTUPOBASIbHbIX CMIUCKOB;

— B CBAA3W C BBeAEHWEM OrpaHuWyeHusi BO3MOXHOCTU COBEpLUEHWUs CAeNnoK C AKUMAMU
CceKkuMn/pexxmmMe TOpros, WMCMONb3yeMOM ANs pacyeta MHAEKCOB B COOTBETCTBUM C
nyHKToM 2.5.1 1 nyHkTOM 2.5.2 HacTosiwen MeToamku;

— B CNy4yae peopraHvsaumu unv NvKBMAAUMM DMUTEHTa LeHHbIX 6ymar, pasmelleHus
JOMONHUTENBHOrO BbINyCKa LUEHHbIX 6ymar, aHHynMpoBaHuWs (noraweHusl) UeHHbIX
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3.8.5.

3.8.6.

6ymar, B TOM uncne B pesynbTaTe UX KOHBEpTauuK, Bbikyna (MprMobpeTeHnst) LUeHHbIX
6ymar ux SMUTEHTOM;

— B MHbIX C/lyYasix, KOTOpbIE MOryT OKa3aTb CyLleCTBEHHOE B/MSHME Ha pacyeT MHaekca.
NHdopmaumoHHble coobleHuns 06 ovepenHoM nepecMoTpe ba3s pacueta packpbiBalOTCS He
nosgHee, YeM 3a 2 Heaenn 0 BCTYMAEHUs B CUy pelueHuns bupxn ob yteep)XaeHnn HOBbIX
bas pacueTa.

NHdopmMaumoHHbie coobLeHns 0 BHeoYepeaHOM nepecMoTpe ba3 pacyeTa pacKkpbiBaloTCs He
nosgHee AHS, NpeawecTBYOWEro agate BCTyNAeHus B CUy HOBbIX ba3 pacyeTa.

3.9. YuyeT KOpNnopaTUBHbIX CO6bITUIA

3.9.1.

3.9.2.

3.9.3.

3.9.4.

3.9.5.

3.9.6.

B cnyuae apobneHus unm KoHconuzaumm npeacTaBiseMblX akumin, u3MeHeHust obbema m/mnm
nopsiaka OCyLLeCTBAEHMS Mpa., 3aKpenieHHbIX NpeacTaBAseMbiMM akLMsSMN B COOTBETCTBUM C
MHOCTPaHHbLIM NMPaBoOM, pelleHre 06 yyeTe AaHHbIX COBbITMI NpUHUMaeTcs Bupxei ¢ yyeTom
pekoMeHaaumin MHAeKkCHOro kKoMuTeTa.

MpuocTaHoBKa TOPros akumMsaMu Ha bupxe.

B cnyyae npuocTaHOBKKM TOProB i-0ii akuUMel Ha bupxxe Ha cpok 6oniee oAHOro TOProBoro AHs
LueHa, yuuTbiBaeMass B WHpekcax, OCTaeTcs paBHOM MOCNeAHel paccuuTaHHOW nepep
MpMOCTaHOBKOW TOProB LieHe.

PasMelLeHe [AOMOMHUTENbHBLIX aKUWi, noraweHue (aHHyNMpOBaHWE) akuMi DMUTEHTOM
LeHHbIX 6ymar

Jonyck k TopraM Ha Bupxe i-bIX akuuil AOMONMHWUTENLHOMO BbIMYCKA W MoralleHve
(aHHynMpoBaHuWe) i-biX aKUMI HEMOCPEACTBEHHO HE SIBNSIOTCS OCHOBAHWEM fAf1s nepecyeTta
06Lero KonmuecTBa i-bix akumii (Qi). YkasaHHbI NepecyeT OCyLECTBSETCS B YCTAHOB/IEHHOM
MopsiAKe B CPOK, NMPeAYyCMOTPEHHLIN NyHKTOM 2.6.1 HacToswen MeToamnku.

[JpobneHne nnm KoHCoNMAAUMS akLmi

B cnyyae apobneHns Unn KOHCONMAALMM i-biX akUMiA B AaTy AOMYCKa K TOPraM Bbinycka akUmid,
B KOTOpbIE OCYLLECTB/IEHA KOHBEPTALMNS aKLUMI B CBA3M C UX APOBIEHNEM UM KOHCONMAALMEN,
OCYLLEECTBNSIETCS MepecyeT 06LEero KonnyecTsa i-bix akumit (Qi), a Takke LeHbl i-ToM akuum
(Pi), paccuMTaHHOW MO MTOraM TOProBOro AHSI, NPEeALIECTBYIOLIEro yKasaHHOW aaTe. B xoae
TAKOro nepecyeTa obllee KOMMYECTBO i-biX akumii (Qi) YMHOXaeTcs Ha Ko3(hdUUMEHT
[Apo6neHns unu AennTtcs Ha KoadUUMEHT KOHCONMaaUmm, a LueHa i-tor akuum (Pi) penutcs
Ha K03PUUMEHT APO6NEeHNS UM YMHOXAETCS Ha KO3 MULMEHT KOHCONMAaUMK.
PeopraHusaums akumMoHepHoro obuectsa, AKUMM KOTOPOro BKoYeHbl B basy pacuyerta

Mpwn peopraHM3aummn akKLUMOHEPHOrO 06LLECTBA OCYLLECTBNAIOTCS AEUCTBUS, HanpaBieHHbIE Ha
afeKkBaTHbIN yyeT npu pacdete MHaekcoB hakTa peopraHusaumun. B 3aBucMMocTy OT (opMbl
peopraHM3aumm BO3MOXHO OCYLLECTB/IEHME Pa3HbIX AEUCTBUIA. PelueHne o ToM, Kakoe MMEHHO
[ENCTBME OCYLLECTBSIETCS, NpUHUMaeTcst bupxen no pekomeHaaunm MHAEKCHOrO KOMUTETA.
NHdopMaLms o NpUHATBIX peLleHnsIX packpbiBaeTCs B COOTBETCTBUM C NYHKTOM 4.4.
MpUMepHbIV NOPSAOK AENCTBUIA NPU PEOPraHn3aLMmn akLUMOHEPHbIX 0BLLECTB, akLMU KOTOPbIX
BK/tOYeHbl B ba3y pacyerta:

3.9.6.1. CnvsiHMe akumMoHepHbIX obLiecTs

Mpyv peopraHM3aLmMm akLMOHEPHbIX 06LeCTB B (hopMe CIIMSIHUS aKLMU PeOpraHn3yeMbIX
aKLMOHEepHbIX 06LLECTB UCKOYaloTCs U3 basbl pacyeTa B Cpok, onpeaeneHHbIi brupxel
C YYETOM peKoMeHAaumii MIHAEKCHOro koMuTeTa.

3.9.6.2. PeopraHusauns akumMoHepHoro obuectsa B hopMe pasgeneHus

Mpn peopraHusauuM akuuMoHepHoro obuectBa B dopMe pasfeneHus  akumu
peopraHn3yemMoro akLuMoHepHoro obliectBa MckoualoTcs n3 basbl pacyeTa B CPOK,
onpefeneHHbIi Bupxxel ¢ yyeTom pekomeHgaumi HAEKCHOro koMuTeTa.

3.9.6.3. PeopraHu3auns akumMoHepHoro obuiectsa B popMe BblaeneHus

Mpwn peopraHM3aumm akUMOHEpHOro obLeCTBa B (hOpMe BblAeNeHMS LieHa aKUM 3TOro
aKuMoHepHoro obuectsa (i-bix akuuit) (Pi) hUKCMpyeTcst Ha YpoBHE, OnpeaeneHHOM Mo
UTOram TOProBOro AHs, NpeaLlecTsyioLlero gaTte dhukcaumu. [ata pukcauum LeHb! i-oi
akumm (Pi), a TaKke YCNoBMS NpeKkpalleHns dukcaumMm ueHbl i-oh  akuumn  (Pi)
onpepenatoTcs bupxel c yyeToM pekoMeHaaumin WMHaekcHoro komuTeTa. B paty
npekpalleHns dukcaumm ueHbl i-oi akummn (Pi) ocyllecTBnsieTcs nepecyeT obuiero
KonmyecTBa i-bix akumii (Qi) n Oenutens D.

3.9.6.4. PeopraHu3aumsi akLMoHepPHOro 06LlecTBa B popMe NpuUcoeanHeHns

Mpy NPUCOEANHEHNM K aKLMOHEPHOMY OBLLECTBY, aKLMM KOTOPOro BK/OYEHbl B Basy
pacyeTa, ApYroro akLMoHepHoro obuiectsa LieHa akumi (i-bix akumin) (Pi) dukcnpyetcs
Ha YpOBHeE, OMpedeNeHHOM MO WTOraM TOProBOro AHs, MpeaWecTBYlOWero aarte
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3.9.6.5.

ukcaumn. OaTta dukcaumm ueHbl i-onm akumm (Pi), @ Takxke ycnoBus npekpalleHus
ukcaumm ueHbl i-o akuum (Pi)) onpepenatoTcs Bupxel ¢ yyeToM pekoMeHaaumi
NHpekcHoro KomuTeTa. B gaTy npekpalleHus ¢ukcaumm ueHbl i-oi akuum (Pi)
OCYLLEECTBIIAETCS NepecyeT 06LIero KomyecTsa i-bix akumit (Qi) u Aenutens D.

Mpn npucoeavHeHMM akKUMOHEPHOro 06LecTBa, akuMu KOTOpOro BK/OYeHbl B Basy
pacyeTta, K ApYyroMy akLMOHepHOMY 06LLIeCTBY, akuMmn UckaoyaTca us basel pacyeTa
B CPOK, onpeaeneHHbIi Bupxei ¢ yueToM pekoMeHaaumii UHAEKCHOro KoMUTETa.
PeopraHu3aums akumMoHepHOro obLecTsa, akLuumM KOTOporo BKOYeHbI B basy pacyeTa,
B hopMe pasaeneHus unm BolaeneHus, ocyLecTBISEMOro OAHOBPEMEHHO CO CIMSHUEM
Wn C NpUCOeaMHEHMNEM,

Mpn BblaeneHnn u3 akumoHepHOro 06LiecTBa, akUMM KOTOPOro BK/KOYeHbl B Basy
pacyeTa, ApPYroro akuuMoHepHoro obuiectsa C OAHOBPEMEHHbLIM MPUCOEAMHEHWNEM
nocnegHero K akumMoHepHoMy o6LecTBy, akuMn KOTOpPOro BKIOYeHbl B basy pacuera,
B OTHOLUEHMM BblAeNeHUs1 MPUMEHSIIOTCS NpaBuna, NpeaycMOTpeHHbIe NyHKTOM 3.9.6.3
HacTosien MeToaMKK, @ B OTHOLLEHWUW NPUCOEANMHEHNUS — NpaBuia, NPeayCMOTPEHHbIe
a63aLieM BTOPbIM NMYHKTOM 3.9.6.4 HacTosLien MeToAMKK, 32 UCKIIOYEHNEM TPEBOBAHUS
0 nepecyete enutens D.

Mpu BblAeneHMn M3 akUMOHepHOro obLiecTBa, akumm KOTOPOro BK/OYEHbl B basy
pacyeTa, APYroro akuMoHepHOoro obwectsa C OAHOBPEMEHHBbIM MNPUCOEAMHEHWNEM
nocnegHero K akuMOHEepHOMY OOLIeCTBY, aKkuuyM KOTOpPOro He BK/IOYEHbl B basy
pacyeTa, MPUMEHSAIOTCS NpaBuna, MpeayCMOTPEHHbIE MyHKTOM 3.9.6.3 HacToALlen
MeToankn.

Mpy BblaeneHMn M3 akuMOHepHOro obliecTBa, akuMyM KOTOPOro BK/O4YEHbl B basy
pacyeTa, ApYroro akuMoHepHoro obuectsa ¢ OAHOBPEMEHHbBIM CIMSIHUEM MOC/eAHEro
C aKUMOHepHbIM 06LLECTBOM, aKLMKU KOTOPOro BK/OYEHbI B bady pacyeTa, B OTHOLIEHWU
BblAENEHMS] MPUMEHSIIOTCS MpaBuna, NpeaycMOTPeHHble NMyHkToM 3.9.6.3 HacTosLel
MeToaMKn, a B OTHOLLEHUWN CAUSIHUS — NpaBuna, npeaycMoTpeHHble nyHKToM 3.9.6.1
HacTosien MeToamKy.

Mpu BblAeneHMn M3 akUMOHepHOoro obLliecTBa, akumyM KOTOPOro BK/OYEHbl B basy
pacyeTa, ApYroro akumMoHepHoro obuectsa ¢ OAHOBPEMEHHbBIM CMSIHUEM MOCTeAHEero
C aKUMOHEpHbIM O06LWEeCTBOM, aKuuMM KOTOPOro He BKOYeHbl B basy pacueta,
MPUMEHSIIOTCS NpaBuia, NpesycMOTpPeHHble NyHKTOM 3.9.6.3 HacToswein MeToamkw.
Mpn pasgeneHun akumMoHepHoro o6lecTBa, akumMM KOTOpPOro BK/KOYeHbl B basy
pacyeTa, C OAHOBPEMEHHbIM MNPUCOEAMHEHMEM BHOBb BO3HMKLIEMO aKLMOHEPHOro
obLiecTBa K akUMOHepHOMY 06LLIECTBY, akumMM KOTOPOro BKOYeHbl B ba3dy pacyeTa, B
OTHOLUEHUWN pasAeneHns NPUMEHSIOTCS NpaBuna, NpeaycMoTpeHHble MyHKTOM 3.9.6.2
HacTosLen MeToanKK, a B OTHOLLEHUM NPUCOEAMHEHNS] — NpaBWUa, NPeayCMOTPEHHbIE
ab3aueM BTOpbIM NyHKTa 3.9.6.4 HacTosiwen MeToamkm, 3a UCKIOYEHNEM TpeboBaHUs
0 nepecyete ko3 duumeHTa D.

Mpy pasgeneHun akuMoHepHOro obLecTBa, akuMuM KOTOpOro BKIOYeHbl B basy
pacyeTa, C OAHOBPEMEHHbIM MPUCOEAMHEHMEM BHOBb BO3HMKLLUEMO aKLMOHEPHOro
obLiecTBa K akUMOHEPHOMY OBLLECTBY, akLMU KOTOPOro He BK/YeHbl B basy pacyeTta,
MPUMEHSIIOTCS NpaBuia, NPesycMOTpPeHHble NyHKTOM 3.9.6.2 HacToswein MeToamku.
Mpn paspeneHMn akuMoHepHoro obllecTsa, akuuuM KOTOPOro BKItOYeHbl B basy
pacyeTa, C OAHOBPEMEHHbIM C/IMSIHUEM BHOBb BO3HWMKLLEMO aKLMOHEpPHOro obuiectsa ¢
aKUMOHepHbIM 06LLeCTBOM, aKLMK KOTOPOro BKIOYeHbl B basy pacyeTta, B OTHOLWEHUU
pasgeneHnsl NPUMEHSIIOTCS NpaBuia, NPeaycMOTPeHHbIe NMyHKTOM 3.9.6.2 HacTosLlen
MeToauKn, a B OTHOLUEHUWN CUSIHUSE — MpaBwna, NpefycMOTpeHHble NyHKToM 3.9.6.1
HacTosiLen MeToamKw.

Mpy pasgeneHnn akUMOHEpHOro obLlecTBa, akuMuM KOTOpOro BKIOYeHbl B basy
pacuyeTa, ApYyroro akumMoHepHoro oblectBa C OAHOBPEMEHHBLIM CIMSIHUEM BHOBb
BO3HMKLLIEro akLMOHEPHOro obLectsa € akLMOHepHbIM 06LLEeCTBOM, aKLIMK KOTOPOro He
BKNOYeHbl B Ba3sy pacuyeta, NpUMEHSIOTCA MpaBwia, MNpefyCMOTPEHHble MYHKTOM
3.9.6.2 HacTosLwwen MeToamku.
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4. PernameHT pacueTta v packpbiTus nHgopmaumm 06 MHpekcax

4.1.

4.1.2.

MUHAeKCcHbIA KoMUTET
4.1.1.

V|H,EI,EKCHbIVI KOMWUTET OCYLLECTBNSET Crneayome QyHKUnn:
(opMMpoOBaHME  3KCMEPTHOFO  MHEHMsl,  MPeAsIOKEHUA U PEKOMEHAALNN
YMO/THOMOYEHHOMY OpraHy Bbupxu no BompocaM pasBUTUS CUCTEMbI YMpaB/IEHUS
MHAekcamMm 1 MHBIMM MHAMKATOpPaMK, paccumTbiBaeMbiMu brpxkeit;

—  pa3paboTka NpeasioXXeHni B YaCTM COBEPLUEHCTBOBaHMS MeToAMK pacyeTa IHAeKcoB K
WHbIX MHANKATOPOB;

—  OCYLLECTB/IEHME 3KCMEPTM3bI LieHHbIX ByMar npu nepecMoTpe 6a3 pacyeTta MHAEKCOB;

— pa3paboTka MpeasioXEHUA MO BHeApPeHWUO Bupxxkelr HOBbIX WHAEKCOB, TEXHONOrUM,
PacYeTOB M MPUHSTVE MO HUM PEKOMEHAALMN;

— pa3paboTka peKOMeHAaUMi B OTHOLUEHMM pacKpbiTUs uHdopMaumm 06 MHaekcax u
WHbIX MHAUKATOPaX;

—  paccMOTPEHWE MPETEH3UI U NPEASIOKEHNIA CO CTOPOHBI MoJsib30BaTenen NHaeKcoB 1 B
cflyyae Hannums O0B60CHOBAHHBLIX WM CYLLECTBEHHbLIX MPETEH3UA COBMECTHO C Bupxkeit
NPUHSTUE MEp MO pPaspaboTKe U peann3aummn COOTBETCTBYIOWMX U3MEHEHWI;

— pa3paboTka MpeasioKEHUA MO COBEPLIEHCTBOBAHMIO 3MPEKTUBHOCTM  CUCTEMBI
ynpaenennss WHOEeKcaMM M MHbIMM MHAMKATOpaMy, pacCuMTbIBAaEMbIMU Bupiken,
PacCMOTPeEHWE COOTBETCTBYHOLIMX BOMPOCOB U MPUHSITUE pEKOMEHAALMN.

BeneHvne nesaTenbHOCTM MO CO3AaHMI0, pacyeTy, NepecMoTpy U obHoBNeHwuto WHAeKcoB
HacTosiLen MeToAMKM OCHOBAHO Ha COBOKYMHOCTU aAMMHUCTPATMBHBIX MPUHLUMIMOB U NpaBun,
onvcaHHbIX B Monutuke MHAEKC-MeHemMKMeHTa MOCKOBCKOM Bupxu.

4.2, PacnucaHue pacuyeta

4.2.1.

4.2.2.

4.2.3.

4.2.4.

4.2.5.

PacueT 3HaueHu WHOEKCOB OCYLLECTBNSIETCA C MEPUOAMYHOCTbIO, YCTaHOB/IEHHON B
MpunoxxeHnn 1. PacyeT MHAEKCOB MOMHOW AOXOAHOCTM OCYLLECTBIAAETCA C NEPUOANYHOCTBIO,
yCTaHOBNEHHON B MpunoxeHun 6. YkasaHHas NeproanyYHOCTL pacyeTa MHAEKCOB MOXET ObiTb
N3MeHeHa pelueHueM bupxu, HO B Npeaenax CpokoB, YCTAHOB/IEHHbIX HOPMAaTUBHBLIMU aKTaMm
baHka Poccum.

PacueT MHAEKCOB OCYLLECTBASETCS B TEYEHME OCHOBHOW TOProBOM ceccun. PacyeT OTAeSNbHbIX
NHpekcoB, ykasaHHbIX B MNpunoxeHun 1, Takke OCYLLECTBASAETCSA B TeUEHWE AONONHUTENbHbIX
TOproBbIX ceccui (B cnydae ux npoBeaeHus). [epeuyeHb MHAEKCOB, pacyeT KOTOpbIX
OCYLLECTB/ISIETC B TEYEHME [AOMOSHUTENbHBIX TOProBbIX CECCUA, MOXET ObiTb W3MEHEeH
pelieHveM bBupxu, ¢ ydyeToMm TpeboBaHWI, YCTaHOBMEHHbLIX HOPMATMBHbIMM akTaMu BaHka
Poccum.

MNepBble 3HaueHus1 IHaeKkcoB, NybnnKyeMble B TEYEHNE OCHOBHOWM TOProBOM CECCUM, SIBNISIOTCS
3HaYEeHNAMM OTKPbLITUS COOTBETCTBYIOLWEro MHAekca COOTBETCTBYHOLLENO TOPrOBOro AHS.
MocneaHune 3HayeHus UHpekcoB, nybnukyemble B TEYEHWE OCHOBHOM TOPrOBOM Ceccuu,
ABMAOTCH 3HAYEHUSIMU 3aKPbITUSI COOTBETCTBYIOLEro MHAeKCca COOTBETCTBYIOLLEro TOProBoro
[HS.

Ecnv nHoe He ycTaHOBMEHO HOPMAaTMBHLIMK akTaMn baHka Poccun, Bupxa BrnpaBe U3MEHATb
BpeMsi Hayana u (MWin) BpeMsi OKOHYaHus pacdeTta MHaekcos. MHdopMaums o pelieHusix,
NPUHATBLIX BUpXXei B COOTBETCTBUM C HAaCTOSILLMM MYHKTOM, AOBOAMTCS A0 YY4aCTHUKOB TOProB
BupXu He MeHee YeM 3a NsTb paboumx AHEN A0 AaTbl BCTYMEHUS B CUTY COOTBETCTBYIOLMX
U3MEHEHUN, ecnin bupxkeil He YCTAHOBMEH MHOM CPOK, MyTEM PacKpbiTUSi COOTBETCTBYIOLLEN
nHdopmaummn.

4.3. KoHTponb 3a pacyueTtom UHaekcoB

4.3.1.

4.3.2.

B cnyyae BO3HMKHOBEHMS TEXHMYECKoro c6ost npu pacyeTe MHaeKkcoB b0 TexHUUeckoro c6ost
B XOoZe TOproB LUeHHbiMM OyMaramMu Ha bBbupxke, npvBeawero K WCKaXeHUIO [aHHbIX,
NCMOb30BaBLUMXCS ANst pacyeTa MHAEKCOB, AOMYyCKaeTCs nepepacyeT pacCUMTaHHbIX paHee
3Ha4YeHWn WMHOEKCOB, HO He paHee, 4YeM 3a Npeablaylnii TOProBbid AeHb. YKasaHHbI
nepepacyeT OCYLLECTBASETCS B MMHUMANbHO KOPOTKME CPOKM C MOMEHTa O6HapyXeHus
TexHudeckoro c6os. Mpu nepepacyeTe 3HayeHWl MHAEKCOB COOTBETCTBYlOLEE CoobLleHMe
pacKpbIBaeTCs Ha ocuuUmManbHOM caliTe bupxu B ceTu MHTEpHET.

B cnyuae HacTynneHust 06CTOATeNbCTB, KOTOPbIE MOMYT HEraTMBHO NOBMMSTL HA aAEKBATHOCTb
oTpaxkeHusi MHaeKkcaMy peanbHOro COCTOSIHUSI POCCMACKOrO (PMHAHCOBOMO pbiHKa, Bupa
BNpaBe NpeanpuHATb Nobble AeNCTBMS, Heobxoaumble Ansi obecneveHus afeKBaTHOCTU
VHpekcoB, B TOM uucie WCKMOYMTL AkuMM U3 bBasbl pacyeta, YCTaHOBUTb 3HAYeHUs!
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NnapaMeTpoB, MCMOMb3YEMbIX A1 pacyeTa nokasaTenei, MpeaycMOTPEHHbIX HacTosLEeN
MeToamkon v T.4.

4.4. PackpbiTve nHdopMaummn

4.4.1.

4.4.2.

4.4.3.

4.4.4.
4.4.5.

4.4.6.

PackpbiTve unHdOpMauuM, npeaycMoTpeHHoe MeToAMKOM M HOpMaTUBHbIMKM akTaMu baHka
Poccuu, ocyliectBnsieTcs Ha odpuumanbHOM caiTe Bupxu B cetn MHTepHET.
Mpy WM3MEHEHWMM UCMOMb3YeMbIX B pacyeTe WHAEKCOB MoOKasaTeNiel, OCHOBAHHbIX Ha
Ccy6bEKTUBHON (3KCMEPTHOMN) oueHKe, Bupxka packpbiBaeT Ha oduuUManbHOM caiTe B CETU
NHTepHeT uWHdbOpMaumio 06 06CTOATENbCTBAX, YYTEHHbIX MNPU  M3MEHEHMM YKa3aHHbIX
rokasaTesie, 1 06OCHOBAHNE TAKMX M3MEHEHMWI He MO3AHEE AHS, CNeayoWero 3a AHEM MX
N3MeHeHus.
MomMmMMo MHOPMaLMK, pacKpbITUE KOTOPOM MpeaycMOTPEHO HacToswen Metoamkon, Bupxa
eXeJHEBHO paCKpbIBaeT:

— basy pacuerta,

- WHdopmaumio 06 Akumsax, Bxoasawmx B coCTaB JINCTOB OXMAAHWUSI Ha BKJILOUYEHME U

UCKITIOYEHME,

- ObLwee konnyecTBo i-bix AKUMI (Qi) NO Kaxaon i-oi Akuum,

—  Y[enbHbll BeC i-oi AKLMIM NO KaXkaou i-on AKuuu,

—  3HauveHus 3aKkpblTus NHAEKCOoB,

— 3HauyeHuss Kypca pybns k pgonnapy CLUA, uWCnonb30BaHHOMY TMpu  pacyeTe

COOTBETCTBYIOLLEr0 3HaYeHns NHaekca.

TekyLwme 3HaveHns MHAEKCOB pacKpbIBAlOTCS B TEYEHNE 2 MUHYT C MOMEHTa UX pacyeTa.
Hacrosiwas MeTtoauka, nHdopmaums 0 3Ha4eHnsx 3aKpbiTvs MHaekcos, 06 obllem konmyecTse
i-bIX Akumin (Qi) no kaxkaou i-oi Akumn, 06 YaenbHOM Bece i-oi AKUMIA NO KaXaow i-oi AKumm
[OCTYrHbI I060MY 3aMHTEPECOBAHHOMY LY Ha oduLmManbHOM caliTe Bupxin B ceTu MHTepHeT
3a nocnefHue 2 roga.
MHdopMauusa, noanexailas packpbiTUlO B COOTBETCTBMM C HacToswein MeToamkon,
JOMNOSTHUTENBbHO MOXET PacnpoCTPaHsATbCa  WMHbIMKM - cnocobamum, B TOM 4ucne 4epes
NHGPOPMaLMOHHbIE areHTCTBa, pacnpoCcTpaHsolmMe AaHHbIE O TOprax UeHHbIMM 6ymaramMm Ha
Bupxe.
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Mpunoxxenne 1

Kk Metoguke pacuera MHaekcoB MockoBcKoit Bupiku

MepeueHb LeHOBbIX MHAEekcoB MockoBCKO Bupiku

HanmeHoBaHue UHAEKCA Ha aHIIMIICKOM MepnognuyHoCTb
Koa UHpekca HaumeHoBaHue UHAaekca Banrota
fA3blKe pacuyera
1 pa3 B cekyHAay B
IMOEX* Waexe Mocnpu MOEX Russia Index RUB | o icHE OCHOBHOW W
[OMOSHUTENbHbIX
TOProBbIX CECCUN
1 pa3 B cekyHay B
RTSI MHpekc PTC RTS Index usD TeYeHne OCHOBHOM
TOProBoKn ceccumu
IMOEXW NHaekc Mocbupxxn — akTMBHOE ynpasneHue MOEX Active Management Index RUB 1 pa3 B AeHb
MOEXBC NHaekc Mocbnpxku ronybbix ¢uiek MOEX Blue Chip Index RUB 1 pa3 B cekyHay B
TeyeHne OCHOBHOW
MRBC NHaekc Mocbupxun 15 MOEX 15 Index RUB TOproBoii ceccum
MOEXBMI WHaekc MocBMpXm LWMPOKOro pbiHKa MOEX Broad Market Index RUB 1 pass 15 CeKyHA B
TeyeHne OCHOBHOM
RUBMI NHaekc PTC WMpoKoro pbiHKa RTS Broad Market Index usD TOproBoii ceccum
MCXSM MHaekc MocBupxku cpeaHel U Manon Kanutanusaumm MOEX SMID Index RUB 1 pas B geHb
RTSSM NHpekc PTC cpeaHei 1 Manow kanutanusaumm RTS SMID Index usbD
MOEXINN NHaekc MocBup)xu MHHOBALUI MOEX Innovation Index RUB
MOEXOG NHaekc Mocbnpxn Hed T 1 rasa MOEX Oil and Gas Index RUB
RTSog NHpekc PTC HedTh m raza RTS Oil & Gas Index usD
MOEXEU NHaekc MocbnpXXun 3neKkTpo3HEepPreTuKm MOEX Electric Utilities RUB
. 1 pa3 B 15 cekyHa B
RTSeu NHaekc PTC aneKTposHepreTnku RTS Electric Utilities Index usD TeueHHE OCHOBHOM
MOEXTL NHaekc MocBupxu TeNeKOMMYHUKALIMIA MOEX Telecommunication Index RUB TOProBoi CEccHi
RTStI MHaekc PTC TenekoMMyHuKaumi RTS Telecom Index usbD
MOEXMM NHaekc Mocbupxun meTtannos 1 4obblum MOEX Metals and Mining Index RUB
RTSmm Nugekc PTC meTannos n gobbium RTS Metals & Mining Index usbD
MOEXFN NHaekc Mocbupxxn puHaHCOB MOEX Financials Index RUB
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HaumeHoBaHue UHAEKCa Ha aHIMIMUCKOM MepuognyHoCTb
Koa UHpekca HanmeHoBaHue NHaekca Bantota
fA3blKe pacuyera
RTSfn Nupekc PTC duHaHcoB RTS Finances Index usD
MOEXCN NHaekc Mocbnpxku noTpebutenbsckoro cektopa MOEX Consumer Index RUB
RTScr MHaekc PTC noTpebutenbCKnx TOBapoB U PO3HUYHOM RTS Consumer & Retail Index USD
TOProB/un
MOEXCH NHaekc Mocbnpxu xumum n HeTexnMmm MOEX Chemicals Index RUB
RTSch NHagekc PTC xuMun n HedpTEXMMUM RTS Chemicals Index usD
MOEXTN NHaexkc Mocbupxu TpaHcnopTa MOEX Transportation Index RUB
RTStn NHaekc PTC TpaHcnopTa RTS Transport Index usD
MOEXRE MHaekc MocBUpXxu CTpOUTENbHBIX KOMMAHWIA MOEX Real Estate Index RUB
RTSre MHaekc PTC cTponTenbHbIX KOMMaHWii RTS Real Estate Index usbD
MOEXIT MHaekc Mocbupxxu MHOPMALMOHHBIX TEXHOIOMMI MOEX IT Index RUB
RTSit MHaekc PTC MHbOPMALIMOHHBIX TEXHOMOMMIA RTS IT Index usbD

* B oTHoweHun MHaekca Mocbnpxxun BO BpeMs AOMOSIHUTENbHBIX TOProBbIX Ceccuit (B Clydae UX MPOBEAEHMST), @ TakKe BO BPEMSI OCHOBHOM TOProBOM ceccun
Hapaay ¢ kogoM «IMOEX» Takxe ucrnonb3yetcs kog «IMOEX2».
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MpunoxxeHue 2

Kk MeTtoauke pacueta MHaekcoB MockoBCKoOi Bupixu

HauyanbHble napameTpbl LeHOBbIX MHAekcoB MockoBCckoW Bupixm

Kon MHpekca HauvanbHoe OaTta nepBoro| HauyanbHoe 3HaueHue |HauyanbHOe 3HauyeHue
3HaueHme I1 (Ic1) pacuera MC1 (MCa) D1 (Dc1)

IMOEX 100 22.09.1997 240 287 712 872,71 p. 2 402 877 128,73
RTSI 100 01.09.1995 12 666 080 264 $ 126 660 802,64
MOEXBMI 1000 30.12.2011 5714 921 368 642,70 p. 5714 921 368,6427
IMOEXW 3008,39 20.12.2019 12 284 745918 148,80 p. 4 083 495 131,3323
RUBMI 1000 30.12.2011 178 017 187 340,90 $ 178 017 187,3409
MCXSM 1000 17.12.2012 249 935 428 677 p. 249 935 428,6769
RTSSM 1 515,27 17.12.2012 11 584 398 749 $ 7 645 105,3272
MOEXBC 6 285,76 23.04.2009 1836 578 113 861,74 p. 292 180 756,7998
MRBC 1000 29.12.2017| 6218 324 312 661,0600 p. 6218 324 312,6611
MOEXINN 1000 29.12.2009 428 041 076,70 p. 428 041,0767
MOEXOG 1000 30.12.2004 53 793 633 597,22 p. 53 793 633,5972
RTSog 100 11.01.2005 9590 765 088,91 $ 95 907 650,8891
MOEXEU 1000 30.12.2004 6 732 754 947,68 p. 6 732 754,9477
RTSeu 100 11.01.2005 1441 517 330,27 $ 14 415 173,3027
MOEXTL 1000 30.12.2004 11 455 529 806,37 p. 11 455 529,8064
RTSt 100 11.01.2005 2422 838 888,30 $ 24 228 388,8830
MOEXMM 1000 30.12.2004 349 854 916,02 p. 349 854,9160
RTSmm 100 11.01.2005 848 833 618,13 $ 8 488 336,1813
MOEXFN 1000 30.12.2004 74 334 296 834,00 p. 74 334 296,8340
RTSfn 100 11.01.2005 4 189 660 578,42 $ 41 896 605,7842
MOEXCN 1000 30.12.2004 9 977 568 980,59 p. 9 977 568,9806
RTScr 100 11.01.2005 257 127 656,10 $ 2 571 276,5610
MOEXCH 3500 29.12.2006 5012 127 842,40 p. 1432 036,5264
RTSch 100 29.12.2006 190 005 187,57 $ 1900 051,8757
MOEXTN 2500 28.12.2007 38 893 555 834,62 p. 15 557 422,3338
RTStn 250 28.12.2007 1578 555 517,73 $ 6 314 222,0709
MOEXRE 5000 20.03.2020 83 629 120 509,31 p. 16 725 824,1019
RTSre 150 20.03.2020 1052 290 709,96 $ 7 015 271,3998
MOEXIT 5000 25.12.2020 1 951 286 456 728,32 p. 390 257 291,3457
RTSit 150 25.12.2020 26 299 610 573,94 $ 175 330 737,1597
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MpunoxxeHue 3
Kk MeTtoauke pacueta MHaekcoB MockoBCKOI Bupxxu

Buabl orpaHuueHni YaenbHoro Beca Akuui dMuteHToB B MHAEekce
OrpaHunyeHue Beca DMUTEHTA

YaenbHbIl BeC AKLMI KaXKI0r0 DMUTEHTA HE [IO/HKEH NPEBLILLATH YCTAHOBEHHYIO BENIMUYMHY OrpaHUYEHNs Ha
[aTy dopMmpoBaHust basbl pacyeTa Ans Cneayowmx MHAEKCOB:

Koa UHpekca BenuuunHa orpaHnyeHus, %
IMOEX, RTSI, MOEXBMI, RUBMI 15
MOEXBC 20
MRBC 10*
MOEXINN 30
IMOEXW 10*

* YpenbHblii BeC AKUMIA Kaxxaoro dMuTeHTa Ha [eHb copMupoBaHus Basbl pacdeTa onpefensieTcs Kak
BE/IMYMHA OrpaHUYEHUs] AOMMN OLEHOYHON CTOMMOCTM OAHOMO IOPUAMYECKOrO JiMLa B CTPYKTYpe UMYLLECTBa
NMaeBoro MHBECTULUMOHHOIO (hOHAA, YCTaHOBNEHHAs 3aKOHAMWN U UHBIMU HOPMaTUBHbLIMK akTamu baHka Poccuu,
yMeHbLUeHHast Ha 1%.

YpenbHblii BeC AKUMIA Kaxaoro dMuTeHTa Ha [eHb ¢dopmupoBaHusi bas pacyeta OTpacneBblX MHAEKCOB
YCTQHaBNMBAETCS B COOTBETCTBMU C YKA3aHHOW LLKasION:

KonunuyectBo OdMuteHToB B base pacyeTa BesinumHa OrpaHuueHums, %
oT 3 A0 4 BK/IOYUTENBHO 40
oT 5 10 7 BKIOUYUTENTBHO 30
oT 7 A0 9 BK/IOYUTENTbHO 20
ot 10 u 6bonee 15

YaenbHbll BeC AKUMIA KaXXaoro SMUTEHTa Ha KaXAabli MOMEHT pacyeTa 3HaueHust IHAEKCOB He [Oo/mKeH
npesbiwatb 30% ans cneayowmnx NHAEKCoB:

e IMOEX
e RTSI

Ecnu no ntoram no6oro ToproBoro AHs YaenbHbIi AKLMI KaKoro-nnbo IMUTeHTa, Bxoasawero B basy pacyeta
yKa3aHHbIX NHaekcoB, npeBbicuT 25%, bupxa Bnpase NpuHATb pelleHne 0 BHeoUYepeaHOM pacyeTe BeCOBbIX
KoahmumeHToB Ansa cobntogeHunst gaHHoro TpebosaHus.

OrpaHuyeHue Beca 5 SMUTeHTOB

CymMMa YaenbHbIX BECOB AKUMIA NSTWM Hambonblwmx no YaensHoMy Becy DMUTEHTOB Ha [aTty chopMUpoBaHUs
Ba3bl pacueTa He gomkHa npeBbiwaTb 55%, a Ha KaXabli MOMEHT pacyeTa 3HavyeHns VIHAEKCOB He A0MKHa
npesbiwatb 60% ans cnegyowmnx MHAEKCOB:

o IMOEX
RTSI

Ecnm no utoram noboro TOproBoro AHS CyMMa NSTU MaKCUMasbHbIX YAENbHbIX BECOB IMUTEHTOB AKUMIA
yKasaHHbIX MHaekcoB npesblcnT 59%, Brpxa BripaBe NpUHATL pelleHre 0 BHeEOUYEepeaHOM pacyeTe BECOBbIX
ko3 mumeHToB Ana cobnogeHunst gaHHoro TpeboBaHus.

OrpaHnyenue 5/10/40

Ha [daty dopmupoBaHust Basbl pacyeta WHAOekcoB YaenbHbI BeC AKUWMIA OAHOMO JMUTEHTA HE [O/HKEH
npesbiWwaTtb 9%, a Takke CyMMa YAenbHbIX BECOB AKLMIN IMUTEHTOB, YAENbHbIN BEC KaXAOMO M3 KOTOPbIX
npe.biwaet 4,5%, He foMKHA 6bITb Bbiwe 36%.
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Ha kaxxablii MOMeHT pacyeTa MIHAEKCOB YaAenbHbIA BEC AKLMI 0AHOMO SMUTEHTA HE A0MKEH NpeBblwaTth 10%,
a Takxe CyMMa YaenbHbIX BECOB AKLIMIN DMUTEHTOB, YAENbHbIA BEC KaXXA0ro U3 KOTOPbIX NpeBbIWaeT 5%, He
[omkHa 6b1Tb Bbiwe 40%.

OrpaHu4yeHune ycTaHOBEHO Ans cneaytowmx NHaekcos:

e MCXSM
e RTSSM

Ecnv no uToram TOproBoro AHA n-4, rae n — Aata BCTYMJEHUS B CUily HOBOW Basbl pacuyeta MHaekcos,
onpeaenieHHas B cooTBeTCcTBUM C 3.8.2 HacTosiwen MeTtoamku, YaenbHbli BEC AKUMI OAHOro DMUTEHTa B
HoBoW Base pacueta npeBbicuT 10% W/uUnM cymma YaenbHbIX BeCcOB AKUMIA DMUTEHTOB, BEC KaXxaoro W3
KOTOpbIX cocTaBnseTr 6onee 5%, npesbicut 40%, bupxa B nNpaBe MNPOM3BECTU MEpPECHYET BECOBbIX
KoadduumMeHToB B HOBOM base pacyeta WHAaekcoB. HoOBble 3HAYeHUst BECOBbIX KO3 DUUMEHTOB
paccYMTbIBalOTCS MO MTOraM TOProBOro [HS N-4 U PacKpbIBAlOTCS Ha CeayoLWniA TOproBbld AeHb (N-3).

Ecnv no utoram no60oro ToproBoro AHA YaenbHbI BeC AKLUMIA 0AHOro dMUTeHTa npesbicuT 10% u/unu cymma
YaenbHbiX BECOB AKLMI, BEC KaXXAOro U3 KOTOPbIX cocTaBnsieT 6onee 5%, npeBbicuT 40%, Bupxa B npase
NMPOV3BECTM BHEOUEPEHON PacyeT BECOBbIX KO3 MULIMEHTOB A/ COBMIOIEHUS YCTaHOB/IEHHOIO TpeboBaHus.

OrpaHuyeHue Beca oTpacnu
CyMMa YpaenbHbIX BecOB AKLUMIN DMUTEHTOB, OTHOCSILUMXCS K OAHOM OTpac/iv, He [O/MKHa MpeBbIWaTb
YCTaHOBNEHHYIO BeNMUMHY Ha [aTy dopMmmpoBaHus basbl pacyeTa:

Koa UHpekca BenuuunHa orpaHnyeHus, %
MCXSM
RTSSM 20
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MpunoxxeHue 4
Kk MeTtoauke pacueta MHaekcoB MockoBCKoOi Bupixu

Buabl oTpacneBoi AeATeSIbHOCTM DMUTEHTOB, aKLiMM KOTOPbIX MOryT 6bITb
BKJIlOUeHbl B Ba3bl pacueTa oTpacneBbix MHAeKCOB

MHaekcs! OTpacnb Bua aesTenbHOCTH
MHTerpmpoBaHHble HedTsiHbIE 1 ra30Bble KOMMaHWUK
Pa3Beaka v fobblbya HedhTH 1 rasa
MNepepaboTka 1 cobIT HedTH U rasa
XpaHeHWe ¥ TpaHCNOpTUPOBKa HedbTH 1 rasa
MOEXOG, RTSog SHepropecypcbl P P PP ®

BypeHve HedTAHbIX M rasoBbiX CKBaXWUH

Mpou3BoACTBO 060pYA0BaHMS ANs HedTEra3oBoi OTPACAN U YTy Mo ero
MCMOMb30BaHUIO

[o6blua yrns 1 noTpebasemMoro Tonnea

MOEXCH, RTSch

XvuMus 1 HedbTEXMMUS

Mpon3BOACTBO OCHOBHbIX XMMUYECKUX BELLECTB

[vBepcnbuLMpoBaHHbIe XMMUYECKUe KOMMaHum

MpOM3BOACTBO YAOOPEHWI U XMMUYECKON NPOAYKLMM CENbCKOXO3SWCTBEHHOTO
Ha3HayeHus!

MNpon3BoACTBO NPOMBILLIEHHBIX rA30B

Mpon3BoACTBO XMMUYECKUX BELLECTB CrneumasbHoro Ha3HavyeHus

MOEXMM, RTSmm

MeTannbl n fobblya

MNpon3BOACTBO antOMUHUS

[unBepcnuLmMpoBaHHble MeETaTypruyeckue u aobbiBatoLme KOMNaHUm, BKIIKOYas
[06bl4y KOKCytoLerocs yrns

Jobblya Mean

Job6blya 30n0Ta

[obblya AparoueHHbIX METaIZI0B U MMHEPAJIOB

[obblya cepebpa

MNpon3BoaCTBO CcTanu

MPOMBILLINIEHHOCTb

A3pokocMmnyeckas U1 060poHHasi MPOMbILLIEHHOCTb

MpOV3BOACTBO CTPOUTENBHbIX U3AENNI

CTpouTenbCTBO M MOHTaX MHXeHepHOro obopyaoBaHus

Mpoun3BOACTBO 3MEKTPO060PYA0BaHMS

[eaTtenbHOCTb NO YNpaBieHuto d)VIHaHCOBO-I'IpOMbILU}'IeHHbIMVI rpynnamm n
XONIAUHI-KOMNaHUAMU

MalunHocTpoeHue

ToproBble KOMNAHWUM U AUCTPUGLIOTOPSI

MOEXTN, RTStn

TpaHcropT

py30Bble NepeBo3kW BO3AYLUHbIM TPAHCNOPTOM U NIOrMCTUKa

[esTenbHOCTb BO3AYLIHOro TpaHcnopTa

[lesTenbHOCTb MOPCKOro TpaHcnopTa

[esaTenbHOCTb aBTOMOBUIILHOMO 1 XENE3HOAOPOXHOIo TpaHCNopTa

TpaHcnopTHas MHGpPacTpyKTypa

MOEXCN, RTScr

MoTpebuTenbCkuin cekTop

JlerkoBble aBTOTPaHCMNOPTHbIE CPeACTBa U KOMMIEKTYIOLMeE

nOTpeﬁMTel’leKMe TOBapbl A/IUTENBHOrO NONb30BaHNA U oaeXAaa

MoTpebuTenbekue yeryru

CMU, PEKaMHasa U n3aatenbckasa AesaTeNlbHOCTb

Po3Hn4yHas Toprosns

MNueBas NPOMBbILNEHHOCTb

BbITOBbIE TOBApbl U NpeaMeTbl JINYHOMN FUTUEHBI

3apaBooxpaHeHve

baHKoBCKas AesATeNbHOCTb

MOEXFN, RTSfn DuHaHCbI [JvsepcndurumpoBaHHble PUHAHCOBbIE YCITYTH
CrpaxoBaHue
MpegocTaBneHne pasHoobpasHbiX ycnyr B 061acTv TENEKOMMYHUKaLUMIA
MOEXTL, RTStl TenekoMMyHUKaLum PeA P P yeny Y o
MNpepocTaBneHune ycnyr 6ecnpoBogHON CBS3M
MOEXEU, RTSeu DNeKTpO3HepreTmKa DnekTpocHabXxeHne
MporpamMMHoe obecneyeHune v yciyru
- MHbopMaLMOHHbIe
MOEXIT, RTSit TeXHONOMMM Mpon3BOACTBO BbICOKOTEXHOMOMMYHBIX annapaTHbIX CPeACTB, NOynpoOBOAHUKOB U
o6opynoBaHus
n MW C HEABMXKUMOCTb
MOEXRE, RTSre CTPONTENbCTBO Onepauuy ¢ Hen OCTBIO
KunnuuHoe cTponTensCTBo
- XonamHru® KoMnaHuu, Beaylme AesTeNbHOCTb B HECKOIbKMX CEKTOPax SKOHOMUKM

* PacyeT 0TpacneBoro MHAEKCa He OCYLLECTBASIETCS
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ToBapHble 3HaKn

MpunoxxeHuve 5
K Metoauke pacueta MHaekcoB MockoBcKoi Bupixu

Koa UHpekca

ToBapHbIi 3HaK

Homep CBugerenbcrBa
Ha TOBapPHbI 3HaK

NHaekc Mocbupxnu 630519
IMOEX MOEX Russia Index 643075
NHpekc PTC 322604
RTSI RTS Index 326584
MOEXBC NHaekc Mocbupxu ronybbix duwek 684316
MOEXEU NHaekc Mocbupxxun anekTpoaHepreTukm 684143
RTSeu NHaekc PTC aneKTpOsHEpPreTuku 379935
RTS Electric Utilities Index 380232
NHaekc PTC dmHaHcoB 380225
RTSfn RTS Finances Index 380228
RTSmm Nugekc PTC meTannos 1 gobblun 380229
RTS Metals & Mining Index 380227
NHpekc PTC HedTH m rasa 380231
RTSog RTS Oil & Gas Index 380230
WHpekc PTC I'IOTpGﬁICITGJ‘IbCKVIX TOBapoB U 384024

RTScr pPO3HNYHOWN TOProsu
RTS Consumer & Retail Index 380233
RTSHI Nupekc PTC TenekoMMyHUKaLWiA 384023
RTS Telecom Index 384022
RTSin NHpekc PTC npoMbILWNIEHHOCTH 380226
RTS Industrial Index 387179
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MepeyeHb NHAEKCOB NOJIHOW [OXOAHOCTU

Mpuno)xeHune 6
Kk Metoguke pacuetra MHgekcoB MockoBcKoi Bupixu

UHAEeKCbl NOSTHOW [OXO4HOCTN

Kon «HEeTTO0>, N0 HaJIOroBbiM CTaBKaM MHOCTPaHHbIX «HEeTTO>, M0 HAJIOroBbIM CTaBKaM POCCUMCKUX Baniota
LLEHOBOIro «6pyTTO» “ o
opraHuvsauum opraHusauui pacuera
WHpekca
Kon HanmeHoBaHue Kon HaunmeHoBaHue Kon HaunMeHoBaHue
MOEX Russia Total Return Index IIVrI] 355 Russia Net Total Return (Non-Resident) MOEX Russia Net Total Return (Resident) Index
IMOEX MCFTR MHpexc Mocbupyu nonHoi AOXOAHOCTM MCFTRN MHaekc MocBupyku NosiHOM JOXOAHOCTU <HETTO» MCFTRR MHaekc MocBupykn NOSTHOM AOXOAHOCTU KHETTO» RUB
«BpyTTO». (no HanoroBbIM CTaBKaM MHOCTPAHHbIX (Mo HanoroBbIM CTaBKaM POCCUMCKUX
MHpexkc MocBupyky NonHoW AOXOAHOCTM opraHu3auui) opraHusauui)
RTS Total Return Index RTS Net Total Return (Non-Resident) Index RTS Net Total Return (Resident) Index
RTSI RTSTR " o RTSTRN MHaekc PTC nomnHol AOXOAHOCTU «HETTO» (No RTSTRR MHaekc PTC nosHo AOX0AHOCTU «HETTO» (No usb
HAaekc PTC nonHow AOXOAHOCTU o o o
HaNOroBbIM CTaBKaM MHOCTPAHHBIX OpraHu3aLmnii) HaJIOroBbIM CTaBKaM POCCUINCKUX OpraHu3aLmii)
MOEX Active Management Total Return MOEX Active Management Net Total Return (Non- MOEX Active Management Net Total Return
Index Resident) Index (Resident) Index
IMOEXW MCFWTR VHaeke MOcBUDsM — aKTUBHOE MCFWTRN MHaekc MocBupxu — akTUBHOE yrpaBsieHne NoJiHOM MCFWTRR NHpekc Mocbupxxmn — akTMBHOE yrnpasneHue RUB
I'IﬂaBJ'IEHVIe non'lHoﬁ OXOIHOCTH [IOXOAHOCTN «HETTO» (N0 HaNoroBbIM CTaBKaM MOSHOWM AOXOAHOCTU HETTO» (MO HaNoroBbIM
ynp AOX0A MHOCTPaHHbIX OpraHv3aumi) CTaBKaM POCCUICKUX OpraHu3aumii)
MOEX Blue Chip Total Return Index m(()jgf Blue Chip Net Total Return (Non-Resident) Il\ggg(( Blue Chip Net Total Return (Resident)
MOEXBC MEBCTR MEBCTRN MHaexkc Mocbupyu ronybbix duLlek nosHow MEBCTRR | MHaekc MocBupyu ronybbix duwek nonHom RUB
MHpexkc MocBupxwu ronybbix duluek
M [IOXOAHOCTM «HETTO» (N0 HaNoroBbiM CTaBKaM [OXOAHOCTU «HEeTTO» (N0 HaNoroBbiM CTaBKaM
MOJTHOW AOXOAHOCTH o . o
MHOCTPaHHbIX OpraHn3aumii) POCCUINCKMX OpraHu3aLmnii)
MHaekc MocBupxu nomnHow A0X0AHOCTH B B
15
MRBC MRBCTR - - RUB
MOEX 15 Total Return Index - -
MOEX SMID Total Return Index MOEX SMID Net Total Return (Non-Resident) Index MOEX SMID Net Total Return (Resident) Index
MCXSM MESMTR WHaekc MocB1p»i cpeaHesi v Manoit MESMTRN NHaekc Mocbupxu CpeaHen 1 Manon MESMTRR | WHaekc MocBbupxu cpeaHen 1 Masnon RUB
o KanuTanusauum nosiHoM AOXOAHOCTU «HEeTTo» (no KanuTanusaumm NnosiHOM A0XOAHOCTU «HETTO» (Mo
KanuTanusaumy nosiHoM AOX0AHOCTU . o .
HaNoroBbIM CTaBKaM MHOCTPAHHbIX OpraHu3aumnii) HaJIoroBbIM CTaBKaM POCCUINCKUX OpraHu3aLmii)
RTS SMID Total Return Index RTS SMID Net Total Return (Non-Resident) Index RTS SMID Net Total Return (Resident) Index
RTSSM RUSMTR WHaexc PTC cpeareit u Manobi RUSMTRN MHp,eKE PTC cpeaHen v manow kanutanusaumm RUSMTRR MHAEKS PTC cpenHen 1 Manon kanutanusaumm usD
o MOJSTHOW AOXOAHOCTU «HETTO» (MO HaNoroBbIM NMOJSTHOM AOXOAHOCTU «HETTO>» (MO HaNoroBbIM
KanuTanusauuv nosiHoW AOX0AHOCTH < o o
CTaBKaM MHOCTPaHHbIX OpraHu3aumi) CTaBKaM POCCUMCKUX OpraHv3auuin)
MOEX Oil and Gas Total Return Index nodgf Oil and Gas Net Total Return (Non-Resident) II\:I'SEZ Oil and Gas Net Total Return (Resident)
MOEXOG MEOGTR . MEOGTRN | UHaekc Mocbupxu HedTv v ra3a nonHom MEOGTRR | WHaekc MocBupxu HedTu 1 rasa nonHoi RUB
NHpekc Mocbupyun HedT 1 rasa nonHow
OXOAHOCTH [IOXOAHOCTM «HETTO» (Nno HasloroBbIM CTaBKaM AOXOAHOCTU <HETTO» (nq HanoroBbIM CTaBKaM
A MHOCTPaHHbIX OpraHnsauum) POCCUMMCKUX OpraHnsaumi)
RTS Oil & Gas Total Return Index ?{Lse)?" & Gas Net Total Return (Non-Resident) RTS Oil & Gas Net Total Return (Resident) Index
RTSog RUOGTR RUOGTRN MHaekc PTC HedTV v rasa nosHOWM A0XOAHOCTM RUOGTRR | WHpekc PTC HedTH v rasa nosHoii AOXOAHOCTM uUsD

WNHpekc PTC HedTv 1 rasa nosHow
[IOXOAHOCTU

«HeTTO» (MO HaMIOroBbIM CTaBKaM MHOCTPAHHBIX
opraHvsauui)

«HETTO» (MO HaNOroBbIM CTaBKaM POCCUIMCKMX
opraHv3aumii)
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WUHAaeKcbl NoIHOW AlOXOAHOCTH

ue:l(::oro «BpyTTO» «HEeTTO>, N0 HaJIOroBbiM CTaBKaM MHOCTPaHHbIX «HEeTTO>, M0 HAJIOroBbIM CTaBKaM POCCUMCKUX Baniota
MHpexca opraHu3aumm opraHusauui pacuera
Kon HanmeHoBaHue Kon HaunmeHoBaHue Kon HaunMeHoBaHue
MOEX Electric Utilities Total Return Index I\R/Ig)slizci(erflt()eclt;gelitmtles Net Total Return (Non- ;\?1(35))(( Electric Utilities Net Total Return (Resident)
MOEXEU MEEUTR MEEUTRN MHaekc MocBUpyku 31eKTPO3HEPTETUKI MOJTHOM MEEUTRR | MHpekc MocBupu 3neKTposHEPTreTUKU MOJTHOM RUB
MHﬂeKS Mocbupxu anekposHepreTviky [IOXO[HOCTUN «HETTO» (MO HanoroBbiM CTaBKkaM [IOXOAHOCTN «HETTO» (MO HanoroBbIM CTaBKaM
MOJHON AOXOAHOCTU o . .
MHOCTPaHHbIX OpraHv3aumii) POCCUIACKMX OpraH13aumin)
RTS Electric Utilities Total Return Index E‘el';dlféﬁgr; dUet)I(htleS Net Total Return (Non- ;{r;l'dse)l(flectrlc Utilities Net Total Return (Resident)
RTSeu RUEUTR Vhneke PTC 3nekTnosHEDrETUR NoNnHoM RUEUTRN MHaekc PTC anekTposHepreTv Ky nosHow RUEUTRR MHaekc PTC an1eKTpo3HepreTvKy NosHowm usbD
ofo HocTH P P [IOXOHOCTUN «HETTO» (MO HanoroBbiM CTaBKkaM [IOXOAHOCTN «HETTO» (MO HanoroBbIM CTaBKaM
AoXon MHOCTPaHHbIX OpraHv3aumii) POCCUIACKMX OpraHu3auuin)
MOEX Telecommunication Total Return MOEX Telecommunication Net Total Return (Non- MOEX Telecommunication Net Total Return
Index Resident) Index (Resident) Index
MOEXTL METLTR Vhneke MocBHDsM TeNnekoMMyHKaLI METLTRN MHaexkc MocBupu TeneKoMMyHMKaLMi NosIHOM METLTRR MHaekc MocBupu TeNeKoMMyHMKaLMIA NoHOM RUB
AgKCE P Y Y [IOXOAHOCTM «HETTO» (N0 HaNOroBbiM CTaBKaM [IOXOAHOCTU «HEeTTO» (N0 HaNoroBbIM CTaBKaM
MOJTHOW AOXOAHOCTH o o .
MHOCTPaHHbIX OpraHn3aLmii) POCCUNCKMX OpraHu3aLmnii)
RTS Telecommunication Total Return RTS Telecommunication Net Total Return (Non- RTS Telecommunication Net Total Return
Index Resident) Index (Resident) Index
RTStl RUTLTR VHaeke PTC TeneKoMMYHIKALIA HONHOM RUTLTRN MHpekc PTC TenekoMMyHUKaLmiA MoHOM RUTLTRR MHpekc PTC TenekoMMyHUKaLmMiA NOSHOM uUsD
ofo HocTh Y H [IOXOAHOCTM «HETTO» (N0 HaNoroBbiM CTaBKaM [IOXOAHOCTU «HEeTTO» (N0 HaNoroBbiM CTaBKaM
Aoxon MHOCTpaHHbIX OpraHv3aumin) POCCUICKMX OpraH13aLuii)
MOEX Metals and Mining Total Return MOEX Metals and Mining Net Total Return (Non- MOEX Metals and Mining Net Total Return
Index Resident) Index (Resident) Index
MOEXMM MEMMTR VHaeke MocEHDMA META/TOB 1 106bIuM MEMMTRN | MHaekc MocBupyu MeTannoB 1 Ao6blum NonHow MEMMTRR | WHaekc MocBupyu MeTanioB U Ao6blum NoiHoM RUB
ACKC P A [IOXOZHOCTUN «HETTO» (MO HaforoBbIM CTaBKaM [IOXOIHOCTU «HETTO» (MO HanoroBbIM CTaBKaM
MOJHON AOXOAHOCTU o h o
MHOCTPaHHbIX OpraHn3auuim) POCCUMCKMX OpraHnsaumi)
RTS Metals & Mining Total Return Index E‘é’ssidl\g?]tta;lin%el\:l(mlng Net Total Return (Non- ?rLS(a)I:/Ietals & Mining Net Total Return (Resident)
RTSmm RUMMTR Vhaeke PTC METANIOB 1 106bI4M MONHOM RUMMTRN | WHaekc PTC MeTansioB 1 Ao6bluv NMosHOM RUMMTRR | WHaekc PTC MeTansioB u fo6bluv MOIHOM usbD
ofo HocTH A [IOXOLHOCTUN «HETTO» (MO HaforoBbIM CTaBKaM [IOXOIHOCTU «HETTO» (MO HanoroBbIM CTaBKaM
Aoxon MHOCTPaHHbIX OpraHv3aumii) POCCUIACKMX OpraH13auui)
MOEX Finandials Total Return Index mc;g Financials Net Total Return (Non-Resident) ;:SE;( Financials Net Total Return (Resident)
MOEXFN MEFNTR M:f:KSOTSVCIB”p)KM (PUHAHCOB NONHOM MEFNTRN MHaekc MocBupu prHaHCOB NOSHOM [OXOAHOCTM MEFNTRR | WMHaekc MocBupwu hMHAHCOB MOSHOM RUB
Aoxon «HeTTO» (MO HasIoroBbIM CTaBKaM MHOCTPaHHbIX [IOXOHOCTU «HEeTTO» (N0 HanoroBbIM CTaBKaM
opraHvsauuin) POCCUIMCKMX OpraHu3aLmii)
RTS Financials Total Return Index ?{Lsezlnanmals Net Total Return (Non-Resident) RTS Financials Net Total Return (Resident) Index UsbD
RTSfn RUFNTR WHaexe PTC (UHaHCOB MOHOM RUFNTRN MHaekc PTC h1HaHCOB NOMHON AOXOAHOCTH RUFNTRR MHaekc PTC hUHaAHCOB NOMHOWM AOXOAHOCTM
050 HocTH «HETTO» (MO0 HaNoroBbIM CTaBKaM MHOCTPAHHbIX «HETTO» (MO HaforoBbIM CTaBKaM POCCUMCKUX usD
Aoxon opraHvsauui) opraHv3aumii)
MOEX Consumer Total Return Index :Igg Consumer Net Total Return (Non-Resident) ;?83 Consumer Net Total Return (Resident)
MOEXCN MECNTR MECNTRN | WHaekc Mocbupyku noTpebuTenbckoro cektopa MECNTRR | MHaekc Mocbrpxu noTpebutenbckoro cektopa RUB

MHpexc Mocbupxu noTpebuTensckoro
CeKTopa MoJIHOW AOXOAHOCTU

MOJIHOM AOXOAHOCTU HETTO» (N0 HaNOroBbIM
CTaBKaM MHOCTPaHHbIX OpraHu3auuin)

MOJHOW JOXOAHOCTU HETTO» (MO HaNOroBbIM
CTaBKaM POCCUMCKUX OpraHv3aumin)
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WUHAaeKcbl NoIHOW AlOXOAHOCTH

ue:l(::oro «BpyTTO» «HEeTTO>, N0 HaJIOroBbiM CTaBKaM MHOCTPaHHbIX «HEeTTO>, M0 HAJIOroBbIM CTaBKaM POCCUMCKUX Baniota
MHpexca opraHu3aumm opraHusauui pacuera
Kon HanmeHoBaHue Kon HaunmeHoBaHue Kon HaunMeHoBaHue
RTS Consumer Total Return Index IRrLSe)((Zonsumer Net Total Return (Non-Resident) RTS Consumer Net Total Return (Resident) Index
RTScr RUCNTR RUCNTRN NHpexc P'I:C nOTpeGMTeanK@x TOBApOB 1 RUCNTRR MHpekc P'I:C nOTpeGMTeanK@x TOBapOB U Usb
NHpekc PTC noTpebutensckux ToBapos 1 PO3HWUYHOW TOProBAW NOSHON AOXOAHOCTU «HETTO» PO3HWYHOWN TOProB/N MOSIHON JOXOAHOCTH
PO3HWUYHOI TOProBAW NOMHON AOXOAHOCTM (No HanoroBbIM CTaBKaM MHOCTPAHHbIX «HeTTO» (MO HaNOroBbIM CTaBKaM POCCUICKUX
opraHvsauui) opraHv3aumii)
MOEX Chemicals Total Return Index 2?133( Chemicals Net Total Return (Non-Resident) IIVrlﬁg Chemicals Net Total Return (Resident)
MOEXCH MECHTR WHaeke MOCBMPXIA XAMIAN 1 HedbTEXMIN MECHTRN | MHaekc MocBupxu XumMmm 1 HedhTEXMMUM MOSHOM MECHTRR | WHaekc MocBupku XMMUKM 1 HEDTEXMMIUM NOJTHOM RUB
AeKe P [IOXOAHOCTM «HETTO» (N0 HaNoroBbiM CTaBKaM [OXOAHOCTU «HEeTTO» (N0 HaNoroBbiM CTaBKaM
MOJTHOW AOXOAHOCTH o . o
MHOCTPaHHbIX OpraHn3aLmnii) POCCUNCKMX OpraHu3aLmnii)
RTS Chemicals Total Return Index IRrLSefhemlcals Net Total Return (Non-Resident) RTS Chemicals Net Total Return (Resident) Index
RTSch RUCHTR VHaexe PTC XuMin 1 HedbTexiMam RUCHTRN MHaekc PTC XvMun 1 HeTEXMMUM MOJSTHOM RUCHTRR MHaekc PTC XMMUM 1 HEDTEXMMUM MOJSTHOM UsD
I'IOJ?HOVI OXOAHOCTH [IOXOAHOCTM «HeTTOo» (no HasoroBbIM CTaBKam AOXOAHOCTU «<HETTO» (ncl HanoroBbIM CTaBKaM
MHOCTPaHHbIX OpraHn3aLmii) POCCHNCKMUX OpraHn3aLmnii)
MOEX Transportation Total Return Index I\R/Ié)sliié(e;l]'tr)arllszg)r(tatlon Net Total Return (Non- ;1(35))(( Transportation Net Total Return (Resident)
MOEXTN METNTR . METNTRN MHaekc Mocbypiu TpaHcnopTa NosHoM METNTRR | MHaekc Mocbupiu TpaHcrnopTa nosHom RUB
M;'f:KSOTS:EMpmM TPaHCropTa nonxow [IOXOAHOCTMN «HETTO» (N0 HaNoroBbIM CTaBKaM [OXOAHOCTW «HETTO» (N0 HaNoroBbIM CTaBkaM
Aoxon MHOCTpaHHbIX OpraHv3auuin) POCCUICKMX OpraH13aLuii)
RTS Transportation Total Return Index EZ;(Er?BS?:Jteitlon Net Total Return (Non- ?r;l;jse:ransportatlon Net Total Return (Resident)
RTStn RUTNTR Vhaeke PTC TpaHConTa nonHoi RUTNTRN | MHaekc PTC TpaHcnopTa MosHON AOXOAHOCTU RUTNTRR | WHaekc PTC TpaHcrnopTa NosiHOW AOXOAHOCTM usbD
0)?0 HocTh P P «HeTTO» (MO HasIoroBbIM CTaBKaM MHOCTPAHHbIX «HeTTO» (MO HaNoroBbIM CTaBKaM POCCUMCKUX
hoxon opraHusauuif) opraHu3auui)
MOEX Real Estate Total Return Index IMn(OjE:(( Real Estate Net Total Return (Non-Resident) ;?'1(32(( Real Estate Net Total Return (Resident)
MOEXRE MERETR MERETRN Wh = MERETRR < RUB
AekC MocBbrpxu CTponTeNbHbBIX KOMNAaHWi MHpekc Mocbupxxu CTpoUTENbHBIX KOMNaHWM
r;anexwp;orclg:'s;f; corfgw;sg::blx MOHON AOXOAHOCTU «HETTO>» (N0 HaNoroBbIM MOJSIHON AOXOAHOCTU «HETTO>» (MO HaNoroBbIM
Aoxon CTaBKaM MHOCTPaHHbIX opraHu3aumi) CTaBKaM POCCMWCKMX OpraHv3aumin)
RTS Real Estate Total Return Index RTS Real Estate Net Total Return (Non-Resident) RTS Real Estate Net Total Return (Resident)
Index Index
RTSre RURETR VHIEKE PTC CTDOUTENLHLIX KOMMaHM RURETRN MHaekc PTC cTpouTesibHbIX KOMMaHUi MoHOM RURETRR MHaekc PTC cTpouUTeNbHbIX KOMMaHUI MOHOM usD
AEKC P [IOXOAHOCTMN «HETTO» (N0 HaNoroBbIM CTaBKaM [OXOAHOCTW «HETTO» (N0 HaNoroBbliM CTaBKaM
NOJIHOW AOXOAHOCTH o . o
MHOCTPaHHbIX OpraHn3auuim) POCCUMCKMX OpraHnsaumi)
MHaeKe MoCBMp»H MHBOPMALIMOHHBIX MHaekc Mocbrpxxmn MHPOPMALMOHHBIX TEXHONOT WA MHaekc Mocbupxxn MHOPMaLMOHHBIX
TE)fIl-IOHOFMVI no?moﬁ oxop HoLcl:rw NOJTHOM AOXOAHOCTU HETTO>» (MO HaNOroBbIM TEXHOMOMMIA NOJHOWM AOXOAHOCTU «HETTO» (N0
MOEXIT MEITTR Aoxol MEITTRN CTaBKaM MHOCTPaHHbIX opraHu3aumi) MEITTRR HaJIOroBbIM CTaBKaM POCCUICKMX OpraHu3aumii) RUB
MOEX IT Total Return Index MOEX IT Net Total Return (Non-Resident) Index MOEX IT Net Total Return (Resident) Index
MHaekc PTC MHDOPMaLMOHHbBIX TEXHOMOTUIA NOSTHOM MHaekc PTC MHDOPMaLMOHHBIX TEXHOMOUI
_I:I:)ﬂgfol:lg n:}ﬁ%%MagrgHﬁggw [IOXOAHOCTM «HETTO» (N0 HaNOroBbIM CTaBKaM MOJIHON JOXOAHOCTU <HETTO» (MO HaNIOroBbIM
RTSit RUITTR A A RUITTRN WNHOCTPaHHbIX opraHmaauMﬁ) RUITTRR CTaBKaM pOCCI/Il‘/iCKI/IX opraHM3auV||Z) USsD

RTS IT Total Return Index

RTS IT Net Total Return (Non-Resident) Index

RTS IT Net Total Return (Resident) Index
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HauanbHble napameTpbl UHAEeKkcOB noJiIHO AoxoaHOCTM MOCKOBCKOM Bupxxu

Kopn
UHpekca

HayanbHoe
3HauyeHue

AaTta
nepBoro
pacueTa

Kopn
UHpekca

HavanbHoe
3HauyeHue

AaTa
nepBoro
pacuera

RUEUTR

RUEUTRN

RUEUTRR

79,59

30.12.2013

MECHTR

MECHTRN

MECHTRR

6468,1

30.12.2013

METLTR

METLTRN

METLTRR

2402,69

30.12.2013

RUCHTR

RUCHTRN

RUCHTRR

205,72

30.12.2013

RUTLTR

RUTLTRN

RUTLTRR

224,33

30.12.2013

METNTR

METNTRN

METNTRR

1375,42

30.12.2013

MEMMTR

MEMMTRN

MEMMTRR

2264,99

30.12.2013

RUTNTR

RUTNTRN

RUTNTRR

102,36

30.12.2013

RUMMTR

RUMMTRN

RUMMTRR

144,99

30.12.2013

MERETR

MERETRN

MERETRR

5000

20.03.2020

MEFNTR

MEFNTRN

MEFNTRR

5362,37

30.12.2013

RURETR

RURETRN

RURETRR

150

20.03.2020

RUFNTR

RUFNTRN

RUFNTRR

283,78

30.12.2013

MEITTR

MEITTRN

MEITTRR

5000

25.12.2020

MECNTR

MECNTRN

MECNTRR

6245,95

30.12.2013

RUITTR

RUITTRN

RUITTRR

150

25.12.2020

RUCNTR

aTta
Kopn HauvanbHoe nenpsoro
Unpekca 3HauyeHue
pacyeTta
MCFTR
MCFTRN 552,22 30.12.2004
MCFTRR
RTSTR
RTSTRN 614,11 31.12.2004
RTSTRR
MCFWTR 5101,91
MCFWTRN 4714,13 20.12.2019
MCFWTRR 4811,92
MEBCTR
MEBCTRN 6 285,76 23.04.2009
MEBCTRR
MRBCTR 1000 29.12.2017
MESMTR
MESMTRN 896,03 30.12.2013
MESMTRR
RUSMTR
RUSMTRN 1281,96 30.12.2013
RUSMTRR
MEOGTR
MEOGTRN 3491,14 30.12.2013
MEOGTRR
RUOGTR
RUOGTRN 206,41 30.12.2013
RUOGTRR
MEEUTR
MEEUTRN 1032,39 30.12.2013
MEEUTRR

RUCNTRN

RUCNTRR

431,02

30.12.2013

MeproanMYHOCTb pacyeTa UHAEKCOB MOSIHOM AOXOAHOCTU — 1 pa3 B A€Hb.
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