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I AHaTUTHYecKasi 0CHOBA, KOHLIENIUHU, ONpee/eHUs] U KiIaccupuranuu

*AHaMTHYeCKas OCHOBA.

bank Poccum pacrpoctpansier cBegenust o dongoBom Humekce MMBB u donnosom
Wunekce PTC, koTopble BBIMHCIAIOTCS U pacnpoctpansiores 3AO "doupoBas Oupxa
MMBB".

*Omnpenenexue.

Nunexc MMBB u Unnexe PTC npencrapinsitor co0oi 1IeHOBBIE, B3BELIEHHBIE TI0 PRIHOYHON
KalUTaTU3aI[iH, KOMIIO3UTHBIE HMHIEKCHl POCCHICKOro (POHIOBOTO PBIHKA, BKIIOYAIOLIHE
50 mHauboJiee TMKBUIHBIX aKIUKA KPYMHEHITNX U TUHAMUYHO Pa3BUBAIOIINXCA POCCUHUCKUX
SMUTEHTOB, BHUJbl 3KOHOMHYECKOW JEATEIbHOCTH KOTOPBIX OTHOCATCS K OCHOBHBIM
CEKTOpaM YKOHOMUKH, npezicraBieHHbIM B 3A0 "dongoBas 6upxa MMBB".
*Knaccudukanusi.

Texcer «Meroauka pacdyera MHmekcoB MockoBckoit bupxun» (aeiicreyer ¢ 12.03.2014 1.)
pasmemied Ha caiite OAO «MockoBckas bupxa» u JocTyneH 1o —aapecy:
http://fs.moex.com/files/3344

II.

OXBaT JaHHBIX

NHcTuTYyHIMOHATBHBIN OXBaT.

*OAO «MockoBckas bupmxa» — kpynuenimuii B Poccum u Bocrtounoit Esporre
OupkeBoit xonmauHT, oOpazoBaHHBIH 19 gexabps 2011 roma B pe3ynbTare CIUSHES
oupxeBsix rpynmn MMBB (ocHoBana B 1992) u PTC (ocHoBana B 1995). OAO
«MockoBckas bupxa» BXOIUT B ABaJaTh BEIYLIMX MHPOBBIX IUIOLIAJIOK MO 00BEMY
TOPTrOB IICHHBIMH OyMaraMu, CyMMapHON KalHUTaJIH3aldd TOPTYEMBIX aKIWi U B IECSThH
KpYIMHEHINX OMpX MPOM3BOAHBIX (PMHAHCOBHIX MHCTpyMeHTOB. 3AO "doHmoBas Oupxa
MMBB" ocymectiseT opraHuzanuio Toproeiau Ha GoHmoBoM peiHke OAO «MockoBckast
Buprka» 1 BXOAUT B TPUALIATH BeXyIuX (HOHIOBBIX OHPK MUPA.

B cocraB 6a3wl pacuera Mumekca MMBB u Uuaekca PTC Bkmouensr 50 HamOomee
JMUKBUAHBIX aKIUHA KPYMHEUIIHX W JHHAMHYHO Pa3BUBAIOIINXCS POCCHHACKAX IMHUTEHTOB,
BUJBI OKOHOMHYECKOH JEATENIbHOCTH KOTOPBIX OTHOCSTCS K OCHOBHBIM CEKTOpam
SKOHOMHMKH, mpejacTaBieHHbIM B 3A0 "®dongosas Oupka MMBB'". B crnucok 1eHHBIX
Oymar s pacdera WHACKCOB BKIIOYAIOTCS AKIMHM, B TOM YHCIE aKIHA HHOCTPAHHBIX
SMHTEHTOB, 334 HMCKIIOUYEHHEM AaKIMH, BBITYIIEHHBIX aKIMOHEPHBIMH HWHBECTHIMOHHBIMH
¢doHmaMu, a TaKkKe POCCHICKHE JENO3UTApHbIE PACIUCKH Ha aKIWU M WHBIE ILIEHHBIe
Oymaru, mHpOpMaLMsS O CHEIKaxX € KOTOPBIMH MOXET HCIOJB30BAThCA Ui pacueTa
(OHIOBOTO WHAEGKCA B  COOTBETCTBHH C  TPeOOBaHHWAMH, MPELyCMOTPEHHBIMH
HOPMATHBHEIMH aKTaM¥ B cepe (PUHAHCOBBIX PHIHKOB.

Bonee noapobuyro nuapopmarnmio o aesteabHocTH OAO «MockoBckast bupika» MOKHO




HalTH Ha ux caiite B cetu MuaTepHeT (http://moex.com).

III. | IlpaBuaa yuera
Hcnonb3yroTes 3HaueHUsI MHACKCOB Ha 3aKpbITHE (OKOHYAaHKE) TOPTOBOM ceccuu.
Huoexc MMBE paccuutbiBactcs ¢ 22 ceHtssOps 1997 rogma (HauanpHOoe 3HaueHue 100
MyHKTOB). CIIFICOK YMUTECHTOB, BKIIIOUEHHBIX B pacueT WHJAEKCA, IEPeCMaTPUBACTCS YETHIPE
pasa B ToA, ImpU DTOM B OTAENBHBIX CIlydasX JIOMYyCKaeTcs BHEOUEpPEJIHOE BHECEHHE
W3MEHEHUH B 0a3y pacuera nHjekca. [leHbl akiuii BIpaxaroTcs B pyOoIIsx.
Huoexc PTC paccuntbiBaetcs ¢ 1 ceHTs16ps 1995 rona (HavansHoe 3HayeHue 100 myHKTOB).
CnHcok SMUTEHTOB, BKJIIOUEHHBIX B pacueT MHAEKca, IepecMaTpuBaeTcs YeThIpe pasa B rof,
MIPU 3TOM B OTJENIBHBIX CIIy4asx JOMyCKaeTCs BHEOUYEpeJHOE BHECEHHE M3MEHEHHUH B 0asy
pacyera unaekca. lleHsl akiuit Beipaxarotcs B nosuiapax CIIA.
* Pa3mepHOCTS.
3Ha4YeHNs] MHIECKCOB MPUBOSITCS B MyHKTAX C TOYHOCTHIO JI0 2 3HAKOB MOCTE 3aISITOM.

IV. | XapakTepucTuku 0a30BbIX JaHHBIX
* ICTOYHMKY TaHHBIX.
Huoexc MMBBb v Huoexc PTC paccuntbiBatorcs 3A0 «®b MMBB» no uroram Topros
axkuuamu Ha @b MMBB.

V. | lIpakTuka cocraBJjieHust
* CTaTUCTUYECKOE CTIIaKMBaHUE.
OnybnukoBanHeie 3HaueHus Muaekca MMBB He mnepecmatpuBaroTcsi. B ciyuae
BO3HUKHOBEHUS TEXHHUECKOTO COOS MIPH pacyeTe MHACKCOB JINOO TEXHUIECKOTO cOOs B XOIC
TOProB ICHHBIMM OymaraMu Ha bupke, NOpuBeAlIero K HCKAKEHUIO JaHHBIX,
WCIOJIb30BABILKXCS [ pacuera MHIEKCOB, H0MYyCKaeTCs MepepacyeT pacCUUTaHHBIX paHEee
3HaueHu MHeKCcoB, HO HE paHee, YeM 3a MPEAbIAYIIHA TOPTOBBIN AEHb.
* Cioco0BI B3BEUIMBAHMUS.
Nunexc MMBB u Wunekc PTC: peiHOYHBIC IIeHBI aKIWMK B3BEIIMBAIOTCS IO PHIHOYHOU
KalUTaTU3aIIH aKIUH, T.€. 0 PEIHOYHOW CTOMMOCTH BCEX BBITYIIEHHBIX SMUTCHTOM aKIIHA
U 10 KOIPOUIMEHTY, YUYHUTHIBAIOIIEMY JOJNIO aKIUi, HAXOMANIMXCI B CBOOOJHOM
obpamiennu (free float).

VI. | JIpyrue acnekTsl

He npumenunmo.




