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1. O6wwue NonoMeHUn
1.1. TepMuHbI 1 onpepneneHns
1.1.1. B uensix Hactosiiel Metoamku pacyetra WMHaekcoB MockoBcko Bupxu B My6nanyHoM
aKuMoHepHoM oblectse «MockoBckas bupxxa MMBB-PTC» (panee — Metoamka) NpUMeHs0TCS
cneayowme TepMUHbI U onpeaesneHns:

AKUMW — aKUMM POCCMICKMX IMUTEHTOB, AOMNYLUEHHbIE K ObpalleHuio Ha Bupxe, a
Takke aKuMM W [eno3vTapHble pacnMCKM Ha aKuMM WMHOCTPaHHbIX DMUTEHTOB,
OCYLLECTBASIOWMX IKOHOMUYECKYIO AEATENbHOCTb NMPENMYLLECTBEHHO HAa TEPPUTOPUK
Poccuinckont ®epepaumun. B AKUMM He BXOAST aKUMW, BbINYLIEHHbIE aKLMOHEPHBIMM
WHBECTULMOHHBIMK (POHAAMM.

Bbasa pacyeTa - CnUCOK LieHHbIX ByMar ans pacdeta MHaekca.

Bupxa, MAO MockoBckas Bupxa - MybnnyHoe akumoHepHoe obuiectBo «MockoBckas
Bupxa MMBB-PTC»

JeHb dopmupoBaHus ba3bl _pacyeTa — [AeHb, MO COCTOSIHMK Ha KOTOPbIM
PacCUUTLIBAIOTCS CTAaTUCTUYECKME AdaHHble Ansi cocTaBneHus basbl pacyeta. 310 15
deBspansg, 15 masg, 15 aBrycra u 15 Hos6ps. Ecnm 15 deBpans, 15 mas, 15 aBrycra, 15
HOSOps He SBNSOTCS TOProBbiMM AHSMW, TO [HeM dopMmpoBaHMs basbl pacyeTa
ABNSAETCA TOProBbli AeHb, MPeAWecTByoWMiA 15 Uuicy COOTBETCTBYIOLLEr0 MecsLa.
NHaeKC — nokasaTesb, paccUuTbiBaeMblii Bupkei Ha OCHOBaHWM CAENOK C LIEHHbLIMU
6yMaramu, COBEPLLEHHbIX Ha Toprax Bupu, u oTpaxalowmii U3MEHEHNE CyMMapHOM
CTOMMOCTU OMNpeaenéHHON rpynnbl LUeHHbIX 6yMar. CyMMapHasi CTOMMOCTb LEHHbIX
6yMar MOXET 6bITb BblpaXkeHa B pOCCUMCKMX pybnsax, B gonnapax CLUA wnm apyroi
BantoTe. [Ans naeHTubMKaumm BantoTbl, B KOTOPOK Bblpa)KaeTCsl CyMMapHasi CTOMMOCTb
LUeHHbIX 6ymar  cooTBeTcTByloWero MHAaekca, WCNonb3yloTca  cneaylolme
HammeHoBaHusa — «MHaekc B pybnsax», «MHaekc B gonnapax CLLUA» u T.4.

MHOeKkC nonmHom [oXOAHOCTU — WIHAOEKC, OTpaXKalowWui He TONbKO M3MEHEHue
CyMMapHOM CTOMMOCTY LieHHbIX ByMar, BKIOYeHHbIX B Ba3y pacuyeTa, HO 1 pesynbTart
PEVHBECTMPOBAHUS AMBUAEHAOB, BbiNfla4eHHbIX MO LeHHbIM GyMaram, BKIHOYEHHbIM B
basy pacuera.

MHOEKCHbIN KOMUTET — AEMCTBYIOLWMIA Ha MOCTOSIHHOM OCHOBE COBELLaTesbHbIM OpraH
Bupxu.

KoadhdmumeHT free-float — nonpaBoYHbIi KO3PDULMEHT, YUUTLIBAIOWMIA KOMMYECTBO
([oNt0) aKkUMiA UM NpeacTaBseMbIX akUMii B CBO60AHOM 06paLLeHnm.

JIMCT _oxunaaHns Ha BKAOYeHWe (UCKtoYeHre) - AKLUMKM, COOTBETCTBYHOWME (He
COOTBETCTBYIOWMNE) OpMasbHbIM KpPUTEPUSM  BKIIOYEHUSI LEHHbIX 6ymar B basy
pacyeTa B COOTBETCTBMU C MeTOANKON, NpeTeHaytolme Ha aobaBneHne (UCKIHYEHNE)
B basy (13 ba3bl) pacuerta.

MeauaHHbIi  06beM  TOproB — MeavaHa [HEeBHOro obbemMa TOpProB B pybnsx,
paccunTaHHas 3a Tpy Mecsaua, npeawecrsytowme [H dopmuposaHusa basbl pacyeTa.
O6beM TOproB OnNpeaensieTcs N0 peXxxumam, YCTaHOB/IEHHbIM B COOTBETCTBUM C . 2.5.1
nn 2.52.

OTpacib — BUA 3KOHOMUYECKON OESATENBHOCTM OMUTEHTA, KOTOPbINA onpeaenseTcs Ha
OCHOBE peKkoMmeHZauun WHOekcHoro komuTteTa. Bugbl oTpacneson AeAaTenbHOCTU
OMUTEHTOB, AKUMM KOTOpbIX MOryT ObiTb BKMtoveHbl B Basbl pacyeTa oTpacneBbix
MHaekcos, npuBeneHsb! B [NpunoxeHue 4.

CpefHaa kanuTanusaums — cpefHsis AHEBHAs KanuTanu3auus, paccyuTaHHas 3a Tpu
Mecsiua npepwecrsyowme [Hi0  dopmupoBaHus  basbl  pacuyeta. [JHeBHas
KanuTanusaums onpeaenseTcs Ha KOHeL TOProBoro AHsl, Kak npovssedeHve obuiero
KonnyecTBa akuuit (Q), onpeaensiemMoro B COOTBETCTBMK C M.2.6.1, 1 ueHbl Akuyn (P),
onpenensieMon B COOTBETCTBUM € nn.2.5.1-2.5.2,

YaenbHbIli BeC AKUMK - A0St CTOMMOCTM AKLIMKW B CYMMapHOWN CTOMMOCTM BCEX AKLMIA B
base pacueTa, BblpaXkeHHasl B NpoLeHTax.

SMUTEHT - SMUTEHT 06bIKHOBEHHbIX, MPUBUIEMMPOBAHHBIX UM NPEACTABASIEMbIX aKLMA.

1.1.2. TepMuHbl, CheuManbHO HE ONpedesieHHble B HacTosAwel MeTtoauke, WCMONb3yloTcs B
3HAYEHUSIX, YCTAHOBJIEHHbIX MHLIMU BHYTPEHHUMU JOKYMEHTaMn BUpxun, a Takke 3aKoHaMu u
WHBIMW HOPMaTUBHBLIMU akTaMn baHka Poccuu.



1.2. CemeiictBO UHaekcoB

1.2.1.

1.2.2.

1.2.3.

1.24.

1.2.5.

1.2.6.

MHaekcbl MoCKOBCKOM BUpXuM — KOMMO3UTHble VHAEKCbI poccuickoro (OHAO0BOIO PbIHKa,
paccumTbiBaeMble BUpxeit Ha OCHOBE LieH CAENOK, COBEPLUAEMbIX C Hanbonee NMKBUAHLIMA U
KanuTannsampoBaHHbLIMU LieHHbIMK GyMaramu, AOMYLLEHHBIMU K 06palleHunio Ha Bupxe.
MepeyeHb LEeHOBbIX MHAEKCOB, paccuMTbiBaeMbix Bupxeit B COOTBETCTBMM C MeTOAMKOW,
npuseaeH B MNpunoxeHnn 1 Kk Metoauke. lNepeyeHb ToBapHbIX 3HAKOB Ha VHAeKchl npuBeaeH
B MpunoxeHun 5 k Metoauke. MepeyeHb MIHAEKCOB MOMHON AOXOAHOCTM, PacCUMUTbLIBAEMBIX
Bupxel B cooTBeTCTBUM C MeToaMKON, NpuBeaeH B MNpunoxeHun 6 k MeToamke.

«MHpekc Mocbupxun» sasnsetrca ¢GoHAOBbIM WMHAEKCOM, M3MEHEeHWEe 3HayeHWs KOTOpOoro
NCNONb3yeTcs B LENsSX NpUOCTaHOBKM TOProB LeHHbIMM Bymaramu Ha Bupxe B cnydasx,
npeaycMOTPEHHbIX HOPMATUBHBIMKU akTaMu baHka Poccumn (OCHOBHOM MHAEKC).

MeToaMka, a TaKXe MW3MEHEHWs WM [OMOJMHEHWS K HeW pa3pabaTbiBaloTCcs C  y4eToM
pekoMeHAauui MHAEeKCHOro KoMUTETa.

MeToamnka yTBepxaaeTcs Bupxeld M BCTynaeT B cwily B AaTy, onpegensemyio bupxen.
BHeceHWe M3MeHeHWUI 1 JONONHEeHU B MeToaMKy MOXET OCYLUECTBASTHCS He Yalle OAHOro
pasa B KBapTan. AkTyanu3auua nOAXOAOB, npeafiaraeMbix B MeToauke, [OOMKHa
OCYLLIECTBNATLCA HE pexxe 0A4HOro pasa B rog.

TeKCT yTBep)XaAeHHOW MeToamku packpbiBaeTcsl bupxkein He no3gHee, YeM 3a ABe Hepenu Ao
JaTbl BCTYMN/IEHUS €€ B CUJTy.

2. Pacuer UHpekcoB
2.1. O6wmit nopsaaok pacyera ueHoBbix MHAEKcOB

2.1.1.

2.1.2.

2.1.3.

3HayeHne WHOEKCOB  pacCUMTLIBAETCA  KaK  OTHOLIEHWE  CyMMapHOW  CTOMMOCTM
(kanuTanuMsaumm) Bcex AKUMIA MO COCTOSIHMIO HAa MOMEHT pacdyeTa MHAeKca K 3HaueHuio
[enutens, no cneayoluein dopmyne:

roe:
In — 3HaueHne MHaeKca Ha N-blil MOMEHT pacyeTa;

MCn — cyMMapHasi CTOMMOCTb (KanuTanmsaums) Bcex AKUMIA MO COCTOSIHMIO Ha N-bll
MOMEHT pacyeTa, onpeaenseMas B COOTBETCTBMU C M. 2.1.3 MeToamku;

Dn — 3HauyeHune JenuTens Ha n-bili MOMEHT pacdeTa MHaekca;

Jenutenb npeacraBnseT coboi 3HaueHne CyMMapHoi CTOMMOCTY (KanuTanmnsaummn) Beex
AKLMIA Ha NepBbIf AeHb pacyeTa MHAeKca, CKOPPEKTUPOBAHHOE C YYETOM NPOM30LLIEAWINX
n3MeHeHui basbl pacyeta M HavanbHOro 3HaveHus MHaekca. B nepBbiit AeHb pacyeTa
NHpaekca JenuTenb paccumMTbiBaeTcs no opmyne:

MC,
1= )
Iy
roe:
MC: — cymMMapHasi CToMMOCTb (KanuTanmsauusl) Bcex AKUMM Ha AaTy MnepBoro

npou3BeaeHHOro pacyera MHaekca;

I — 3HayeHne UNHaekca Ha AaTy nepBoro npov3BeAeHHOro pacyeTa.

B nocnepytowme aHu Odenutenb octaetca 6e3 nameHeHuin (Dn=Dn-1), KpOME cnyvaes,
OrMuCaHHbIX B M.2.9.

[laTta nepeoro npomsseaeHHOro pacyeTta kaxaoro MHaekca, a Takke 3HadeHms I1, MC1, D1 Ha
OaTy NepBoro nNpou3BeAeHHOro pacyeTa, ykasaHbl B [punoxeHun 2 kK Metoauvke.
CyMMapHasi CTOMMOCTb BCeX AKUMMA Ha n-bli MOMEHT pacdeTa 3HadyeHuss WHaekca

pacCynUTbIBAETCA Mo cbopMyne:
N
MCTL S z MCL )
i=1
rpe.:

N — obLiee konnyecTso AKUWN;



2.1.4,

2.1.5.

2.1.6.

2.1.7.

2.1.8.

MGCi — KanuTanusauus i-tor AKLmK.

CroumocTb (KanuTanusaumst) i-Ton AKUMKM, paccumnTbiBaeTcs no dopmyne:

P -Q; FFi- W,

MCi = )
Kn

roe:
Pi — ueHa i-Tor AKuMK, BbIpaXXeHHas B pybnsx;
Qi — obLee KoNMUECTBO i-TbIX AKLMIA OAHOM KaTeropvm (Tuna) oaHOro IMUTEHTa;
FFi — KoacbduuneHT free-float i-on Akumm;
Wi — Ko3acduUMEHT, orpaHMuMBalOWMN JOMIO KanuTanusauum i-oi Axkumm (BecosoM
Ko3(pbu1LUMEHT), paBeH 1, ecin MHOE He YCTaHOBNEHO B COOTBETCTBUM C N.2.8;
Kn — KypCc BanoTbl Ha N-bli MOMEHT pacyeTa, paBHbIM WHAMKATMBHOMY Kypcy,
paccuntbiBaemMoMy MNMAO MockoBckast bupxa, ecnu pewweHnweM BUpxu He yCTaHOBEHO
nHoe. COOTBETCTBME BanoThbl 415 Kaxaoro MHaekca npeacrasneHo B lMNpunoxennn 1 k
MeTtoauke. Ona UHaekcos B pybnsix 3HaveHue koadduumeHTa pasHo 1.

Kanutanusaumsi SMUTEHTa pacCYMTLIBAETCS Kak CyMMa KanuTannsauuini AKLMIA BCEX KaTeropmm
[aHHOro DMUTEHTA.

Ansi MHPOPMALMOHHBIX LIENEN MOXET PacCUMTbIBaTLCS LieHa PCi i-ToM akumn, BbipakeHHast B
BasnoTe, No dopmyne:

p MC;
= A .
Qi FF; - W,
roe:
MCi — kanuTanusaums i-Tol AKLMKM, BbipaXXeHHas! B BajOTE;
Qi — obLee konMYecTBo i-Tbix AKLMIA OAHONM KaTeropum (Tuna) ogHOro IMUTEHTa;
FFi — KoachduuneHT free-float i-on Akumu;
Wi — BecoBoi koachdpuLMeHT.

3HauyeHus kanutanm3aumm MCi, paccUUTLIBAETCA C TOYHOCTBIO [0 YETHIPEX 3HAKOB MNOC/e
3anaToun.

3HaueHuss VIHAEKCOB BbIPa)KaloTcsl B NMYHKTax M paCcCUUTLIBAOTCA C TOYHOCTBIO /10 ABYX 3HAKOB
nocne 3ansrTou.

2.2. 06wmii nopsaaok pacuera MHAEKCOB NOJTHOW AOXOAHOCTH

2.2.1,

2.2.2.

2.2.3.

2.2.4.

2.2.5.

2.2.6.

MHAaeKcbl NOMHOM AOXOAHOCTM PacCUUTLIBAOTCS C UCMONb30BaHWeM ba3 pacyeta, 3HauyeHul 1
napamMeTpoB COOTBETCTBYIOLWMX WHAEKCOB C YYETOM AMBMAEHAHbLIX BbINAAT MO AKUMSM,
BxoasawmM B basbl pacyeTa cooTBeTCTBYIOWMX MHAEKCOB.
AMBMAEHAb! YYUTLIBAKOTCS Npy pacyeTe WHAEKCOB MOSIHOM AOXOAHOCTM B TOProBbli AeHb,
npeawecTByOWMIN AaTe, Ha KOTOPYI B COOTBETCTBMWM 3aKOHOAATESIbCTBOM OMpeaensitoTcs
mua, uMetowme nNpaBo Ha nony4veHve aMBnaeHaoB (fanee — [laTe 3aKkpbITus peecTtpa). Ecnm
[laTa 3aKpblTUsi peecTpa He SIBNSIETCS TOProBbIM AHEM, AUBMAEHAbI YUUTLIBAIOTCS B TOProBbIi
[EHb, Ha [Ba TOProBbIX AHS NpeawecTByoWMi [aTe 3aKpbITUSi peecTpa.
Ecnv nHdopMaums 0 peleHusx SMuTeHTa AKUMA B OTHOLUEHMWM BbiNAaTbl AMBUAEHAOB
nosiydeHa bupxxel nocne aathbl, Korga AVMBUMAEHAL! AOMKHbI BbiTb YYTEHbI B COOTBETCTBUM C
n.2.2.2, TO AMBUAEHABI YYUTBIBAIOTCS B [IEHb NMOyYeHUs Bupxxeit ykasaHHoN nHdopMaumu.
NCToYHMKaMM JaHHbIX O BbinsaTte AMBWAEHAOB SBMSIOTCS WMHAOPMAaLMOHHbIE areHTCTBa,
YMOSIHOMOY€EHHbIE Ha pacKkpbITUe MH(OPMaUnM, IMUTEHTbI LIEHHbIX Bymar.
[laTa nepBOro NponsBeAEHHOro pacyeTa Kaxaoro MiHaekca nosiHoM AOXOAHOCTY M 3HAYEHNE B
MepBbIA [IEHb €ro pacyeTa yka3aHbl B [punoxxeHun 6 k MeToauke.
B 3aBMCMMOCTM OT y4yeTa HanoroobaoKeHusl A0XOAOB Ha AMBMAEHAbI PacCUUTbIBaOTCA
cneaytowme IHaeKCbl NOSIHON AOXOAHOCTH:
"6pyTTo" ("gross") — 6e3 yuera HanoroobnoxeHns AOXOAOB, MOJSYYEHHbIX B BUAE
AVMBUAEHAOB;
"HetTo" ("net") — c yueToM HanoroobnoXeHus AOXOAOB, MOJSlYYEHHbIX B BUAE
OVBUAEHAOB. MHAEKCHI MOMHOW AOXOAHOCTU HETTO PacCUMTbLIBAOTCS B IBYX BapyaHTax:
e O CTaBkaM HanoroobnoxeHns [0OX040B, TMPUMEHSIEMbIM K  WMHOCTPaHHbIM
opraHusaumsam;



e 110 CTaBKaM Hanoroo6/10KeHWs1 AOXOA0B, MPUMEHSIEMbIM K POCCUACKMM OpraHn3aumnsM.
Ana ueneln pacyeta HeTTO WHAEKCOB MONHOM AOXOAHOCTM  UCMONb3YHOTCS  CTaBKMK,
[eNCTByIOWME Ha MOMEHT pacyeTa VHAEKCOB MOSMHOW AOXOAHOCTM cornacHo Hanorosomy
koaekcy Poccuiickor degepaumnu. Mo COCTOSHUIO Ha AaTy YTBEPXKAEHMS HAacTosIWen MeToanKM
UCNONb3YOTC CTaBkM 15% ANs WMHOCTPaHHbIX oOpraHuM3aumi uM 13% Ans poCCUMACKMX
opraHu3auumin.
2.2.7. 3HayeHuss MHOEKCOB MOSTHOM [OXOAHOCTW BbIPAKAKOTCS B MyHKTaX WM PacCyMTbIBAOTCS C
TOYHOCTBIO 0 ABYX 3HAKOB MOC/e 3ansTon.

2.3. Mopspok pacuera MHAEKCOB NONHOK AOX0AHOCTH "6pyTTO"
2.3.1. BenuMuvMHa [AMBWAEHAOB, YYMTbIBAaEMbIX Mpu pacyeTe WHAEKCOB MOMHOM AO0XOAHOCTMH,
onpenenseTca no gopmyne:

N 3
_ Divy, - Qin - FFin - Wiy
TD, = K )
n

i=1

roe:
TDn — cyMMapHble avBuAaeHAbl N0 AKuMAM, BXoaAwMM B basy pacyeTa COOTBETCTBYOLLEro
WHaekca, yunTbiBaeMble B AeHb N;

N — umcno Akumin B base pacyeTa cooTBeTCTBYoLWEro NHaekca;

Divin — pa3aMep AMBUAEHAOB MO i-TON AKUMK B pybnsix;

Qin — oblee KONMYECTBO i-TbiX AKUMWA OAHOW KaTeropuu (Tvna) OAHOro DMUTEHTA,
ncrnonb3yemoe B base pacyeta cooTBeTCTBYIOWErO VIHAEKCa B AeHb N;

FFin — KoadduumeHT free-float i-oit Akumm, ncronb3yemblit B base pacyeTa COOTBETCTBYIOLLEMO
WHaekca B AeHb n;

Win — BecoBoW koahuLmMeHT, ucnonb3yemblin B base pacuyeta cootBeTcTBytoLlero ViHaekca B
[eHb n;

Kn — NnpuHm1MaeT 3HadeHne 1 ana MHAeKCoB NOMHONM AOXOAHOCTU B py6nsix, M6o Kypc BantoThl
Ha JeHb N, paBHbI Kypcy, WCMONb3yeMOMY [/ pacyeTa 3HayeHus 3aKpbITUS
COOTBETCTBYIOLWEro MHaekca anst UHAEKCOB NOMHON AOXOAHOCTM B MHbBIX BastoTax.

2.3.2. [OusuaeHabl "6pyTT0", BblpaXKeHHbIE B MyHKTaxX MHAEKCOB NOMHOW AOXOAHOCTY:

TD,
ID,, = D
n
roe:
Dn — 3HauyeHve [enuTtens COOTBETCTBYHOLWErO LEHOBOro MHaekca Ha n-blii MOMEHT
pacueTa.
2.3.3. [doxogHocTb "6bpyTTO" B pe3synbrate pPeMHBECTMPOBaHUSI AMBUAEHAOB Onpeaensiercss no
¢dopmyne:
L, +1D,
n =)
L4
roe:

In — 3HaueHMe ueHoBoro MHAeKca B AeHb N;
In-1 — 3Ha4eHune ueHosoro NHaekca B AeHb n-1.

2.3.4. 3HaueHue MHAekca nosHom AoxoaHocTH "6pyTTo" onpeaensercs no dhopMmyne:
ITR, =ITR,_; ‘TR, .
2.4. MNopsapok pacuera MHAEKCOB NOJIHOM AOXOQHOCTU "HETTO"

2.4.1. BennuvMHa OMBMAEHAOOB, YUMTbIBAaEMbIX MpU pacyeTe MHAeKca MOSIHOM AO0XOAHOCTU "HeTTo",
onpegensetcsa no dopmyne:



2.4.2.

2.4.3.

2.4.4.

TDnet, = (1 rax TD
nen_( 100) n»

roe:
TDnet, — "HeTTO" BEMMUMHA CYMMapHbIX AMBUAEHAOB, YUUTHIBAEMbIX B IEHL N;
TDn — BeNMuKMHa aneBnaeHaoB "6pyTTo";

TAX — cTaBKa Hanora Ha AoxoAbl, MolyYeHHbIE B BUAE ANBUAEHAOB, B NMPOLIEHTaX.

AvBnaeH bl "HETTO", BbipaXKEHHbIE B NMYHKTAxX MHAEKCa NOHOM 10XOHOCTH:

TDnet,
IDnet, = ——,
Dy
roe:
Dn — 3HauyeHue [enuTtenss COOTBETCTBYIOLIErO LIEHOBOro WMHAekca Ha n-bli MOMEHT
pacyeta.

JloxogHoCTb "HETTO" B pe3ynbTaTe PEMHBECTUPOBAHUS AVBWMAEHAOB OMpenensieTcss o
dopmyne:

I, + IDnet
TRnet,, = -7

)

In—l

roe:
In — 3Ha4eHne ueHoBoro MHaekca B AeHb N;
In-1 — 3Ha4eHne ueHoBoro NHaekca B AeHb n-1.

3HayeHne MHaekca NonHon AoXoAHOCTU "HETTO" onpeaensieTcs no dopmyne:

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

2.5. OnpepeneHue UeHbl AKLUKN

2.5.1.

2.5.2.

2.5.3.

2.5.4.
2.5.5.

Ans onpeneneHusi ueHbl i-oii Akumm (Pi) MCNONb3YlOTCS LIEHbI CAENOK, COBEPLUAEMbIX Ha
OpraHu30BaHHbIX Toprax bupxu B cooTBeTCcTBMM C [paBuMnamy NpoBeAEeHWs TOProB Ha
(bOHAOBOM pbIHKE U pbIHKE AEMN03UTOB, @ UMEHHO:

—  UeHbl caenok, coBepllaeMblX C yKasaHHbIMU AKUMAMKW B TeYeHue TOProBoro nepuvoaa

Pe>xvMa oCHOBHbIX TOpros T+;

—  U€Hbl 3aKpbiTusi AKLWN.
PexxvMbl TOproB W nepuoabl, B KOTOPbIX COBEpLUEHHble CAENKW WCNOMb3yoTca  Ans
onpeaeneHns LeHbl i-oih AKLUMK B COOTBETCTBUM C M. 2.5.1 HacToswehn MeToanku, MoryT 6biTb
N3MeHeHbl peLleHneM bupxu.
LleHa i-oi Akumm (Pi) ycTaHaBnMBaeTCS paBHOM LiEHe MOCNeAHeN Caenku, COBEPLUEHHON Ha
Toprax bupxwu ¢ aaHHon Akumen (Pitdeal), kpome criyyaeB, NpeayCcMOTPEHHbIX NyHKTamm 2.5.5
- 2.5.6 HacTosiwen Metoamku
p; = Pi%eal ’
Ans ycTpaHeHUst HEPbIHOYHBLIX KONebaHMi LUEH LeHHbIX GyMar pacCcYMTbIBAETCS BENMYMHA
OTK/OHEHMSI LiEHbI KaXXA0M CAENKN OT CpeHEB3BELLIEHHOM LieHbl npeabiaywwmx 10 caenok. Ecim
LieHa nocneaHen caenku (Pitdeal) oTKNoOHSETCA OT cpeAHEB3BELIEHHON LieHbI npeaplaymx 10
COENOK Ha BENMYUMHY, NPEBbILLAIOLLYI0 YCTaHOBIEHHOE 3HAaUYEHWNE, TO BMECTO LIEHbI NOCeaHEN
coenkn (Pitdeal) ncnonb3yercs npepbiaywee 3HadeHne uenbl (Pit-1), ygosneTtsopsiowee
JAHHOMY YCITOBMIO:

deal
it

Pi = Pit_l,eCJII/I —avg 1] > Fi ,
it

roe:
Pit-1 — LieHa i-0i AKUMM B MOMEHT COBEpPLLUEHUS Npeablayluen caenku t-1;
Pi®d — LeHa nocneaHel caenkn B MOMEHT t;



2.5.6.

2.5.7.

2.5.8.

2.5.9.

Fi — npenenbHoe 3HauyeHWe OTKIIOHEHWs, paBHoe 0,02 ans AkuwiA, BXoaswmx B basy
pacyeTta MHaekca OcHoBHOro MHaekca, 1 0,05 ans Bcex ocTasbHbIX AKLIMIA, ECNIM MHOE He
YCTQHOBJIEHO Bupxen;

Pi?¥8 — cpeaHeB3BelLeHHas LeHa 10 nocneaHnx caenok, onpeaensemas no gopmyne:

- deal
pWI _ Z]tc=1t—10 Pifea “qif

' thf_:lt—w qir

roe:

Pirdea — yeHa f-oit caenku;

gir — 06beM -0 CAeNKM, BbIpaXKEHHbIA B LITyKax AKLMNA.

B criyuae e B COOTBETCTBYHIOLLEM PEXXMME TOPrOB C Hauasia OCHOBHOM TOProBOM Ceccum
[laHHOrO TOProBoro AHs c i-o Akumelt 66110 coBeplleHo MeHee 10 caenok, LeHa i-ou
Akuum (Pi) yCTaHaBNMBaeTCsl paBHOM LieHe MociefHel CAeNKM, COBEPLUEHHON C AaHHON
Axupeit (Pydea),

LieHa i-om Akummn (Pi) Ha MOMEHT OKOHYaHWs OCHOBHOW TOProBOM CECCMM paBHa LieHe
3aKpbITUS.

B cnyyae ecnu k TopraM Ha bBupxe gonyieHo aga v 6onee BbiMyCKOB akuUMin 04HOMO DMUTEHTA
1 0AHOM KaTeropum (Tuna), € pasfMYHbIMM FOCYAapPCTBEHHBIMU PEFUCTPALIMOHHBIMM HOMEpPaMU,
NS onpeaeneHns LeHbl i-o AKLUMKW YYUTHIBAKOTCS CAENKM KyMnM-NPOAaXM, COBEPLUEHHbIE C
aKLUMAMM OCHOBHOIMO BbIMyCKa, OOHAKO MO peLEeHU0 BUpXKM MOXET UCMO/b30BaTbCA LieHa
[AOMOSHUTESBHOrO BbIMycKa.

LleHa i-oi Akuum (Pi) onpeaensieTcs ¢ TOMHOCTbIO A0 BENMYMHLI LWara LieHbl, YCTaHOBNEHHOIO
Ans aaHHon Akumu B MpaBunax NpoBeAeHNs TOProB Ha (hOHAOBOM phIHKE M pbiHKE AENO3UTOB.
Mopspaok onpepeneHust ueHbl i-o Akumm (Pi), yCTaHOBMEHHbIM nyHkTammn 2.5.1 — 2.5.7
HacToswen MeToauKW, He MpUMEHsIeTCs B Cydae, npeaycMoTpeHHoM M.3.9.4 HacToswen
MeToamnku.

2.6. OnpepeneHue KosMuecTBa akuui n koacdduumneHTos free-float

2.6.1.

2.6.2.

2.6.3.

2.6.4.

2.6.5.

2.6.6.

B uensix HacTosien MeTtoankm obluee KonmyecTBo akumin (Qi) onpeaensieTcst kKak CyMMapHoe
KOMMYECTBO i-bIX aKLMN OCHOBHOIO BbIMyCKA 3a BbIYETOM MOralleHHbIX (aHHYAMPOBaHHbIX)
aKLMIA, ecnu peleHreM Brpxu He yCTaHOBNEHO MHOE. [N Aeno3uTapHbIX PacrMcok Ha akumm,
obllee KONMMYECTBO i-blX MpeacTaBnsieMblx akuui (Qi) onpenensieTcs Kak CyMMapHoe
KOMMYECTBO MpeACTaBsieEMbIX akUMMi, pa3feneHHOe Ha KOTMYECTBO NPeacTaBisieMblX akUmuid,
npaBo COBCTBEHHOCTUN Ha KOTOPbIE YAOCTOBEPSETCS OAHOM AENO3UTAPHOM PaCrMCKK AaHHOIO
BbIMycKa.

Obuee konmnyectBo i-biX Akumii  (Qi) paccuuTbiBAaeTCa MO UTOraM TOProBOro AHS,
NpeawecTByoWero AHI0  packpbiTus MH@opMaumm 06 uaMeHeHMn bBasbl pacyeTa, 3a
UCKJTIOYEHWNEM CyYaeB, NpeaycMOTPeHHbIX M.3.9.4 HacTosweln MeToamku.

3HaueHne Koadduumenta free-float (FFi) onpegenserca Ha OCHOBaHWM WHGOPMaumn,
pacKpbiBAaeMOM SMWUTEHTaMM LEHHbIX 6ymar, a Takke Ha OCHOBaHWM WHOWM My6IMYHO
[OCTYNHOW MHdopMauMM o0 Bnaaenblax akuuil u/wnu npeacraBnsieMblX akumMil SMUTEHTa, B
TOM uncne 6eHedmumapHbIxX BlagenbLax.

Obulee KOMMYECTBO aKUMA  onpefensieTcs, Kak KOMYECTBO pasMEeLLEeHHbIX  W/uau
NpeacTaBiseMblX akuuMid DMUTEHTa OAHOW KaTeropuu, Tuha, nNo uHdopMaumMn Ha paty
npouseefeHns pacyéra. KonmuectBo akumin B cBO60AHOM 06paLLeHNM OnpeaensieTcs nytem
BbIYMTAHUS U3 OOLLEro KOMMYECTBA akUMii SMUTEHTA KOSIMYECTBA aKUMA, HE HaxoasLwwmxcs B
cBobogHoM obpalueHnn. 3HaueHne KoaddmumeHTa free-float onpeaensiercs, kak OTHOWEHWE
KONMYECTBA aKLMiAi B CBOBOAHOM 06palLEHNM K 0BLLEMY KOSIMYECTBY akLMN DMUTEHTA.
YTBepxaeHue 3HaueHun KoaddbuumeHTos free-float ocyluecTBNSETCS C YYETOM peKOMeHAALIMMN
MNHAeKCHOro KoMuTeTa OAMH pa3 B KBapTajl He Mo3gHee NepBoro yerBepra MapTa, MIOHS,
CceHTs6ps, aekabps. 3HaveHne KoadduumeHTa free-float MoXeT 6bITb YTBEPXAEHO B UHbIE
CPOKM B Ciy4vae nosyveH1s MHPopMaumm O 3HaUUTESNIbHOM M3MEHEHMWN CTPYKTYPbl BlaaeHus
AKLMOHEPHBbIM KanuTasioM, a TaKKe B Cllydae BKIOYEHMS AKUMIA B KOTUPOBASIbHbIE CMMCKM
Bupxu nnm Cekrop PocTa.

Ecnn pelictBylowlee 3HadveHne KoadduumerTa free-float npeBbilaeT 15%, KOppPeEKTUPOBKa
Bupxelt oueHkn KoadduumeHTa free-float MoxkeT He npou3BOAWTLCS B Ciyyae, €Clv ero
N3MEHEHWE MO CPaBHEHUIO C AEMCTBYIOLLMM 3HAYEHMEM HE MPEBLILAET 2 NMPOLEHTHBIX NMYHKTa.



2.6.7.

YCTaHOBNEHME, NEPECMOTP M packpbiTve 3HadeHuin KoadbduumeHtoB free-float, a Tawke
onpefeneHve KoMMYecTBa akumin (O4HOWM KaTeropwuu, Tumna) SMuTeHTa (NpeacTaBnsieMblX
aKUMN DMUTEHTA), HaxoAswmuxcs B CBOGOAHOM obpalleHuM B UENsiX YCTaHOB/IEHWS
KoapdumumerntoB free-float ocywectsnserca Ha OCHOBaHMM  MeToaMKM  pacdeTa
KoadpduumenTa free-float, yrBep>xaeHHon bupxei.

2.7. OnpepeneHune kKo3(ppuuMeHTa JNIMKBUMAHOCTM U AOOMNOJIHUTESIbHOIO BECOBOro
ko3 dpuumeHTa

2.7.1.

2.7.2.

Ana Bcex AKUMIA paccunTbiBaeTcs KoaddurumeHT nnkeuaHoctu LCi:

= Median(V;)
Y7 Average(P; - Q;) - FF; - LW,

*WorkDays - 100%,

roe

Median(Vi) — MeanaHHbI 06beM TOProB i-oi Akumed;

WorkDays — KONMYeCcTBO TOProBbiX AHEW B rody, Mo yMonuaHuio 247. Bupxen mMoxeT
6bITb NPUHSTO peLleHne 06 YCTaHOBEHUM APYrOro 3Ha4YeHusI.

Average(Pi - Qi) — CpeaHsas kanutanusaums i-o AKuum;

FFi— KoachduumeHT free-float i-oiht Akunm;

LWi— [JonosHUTENbHbIN  BEeCOBOM  KOI(UUMEHT i-OM  AKUMM, pPacCYMTbIBAEMBIN
B COOTBETCTBMM C . 2.7.2.

Ans Bcex AKUMIA MOXET NMPUMEHSTLCS AOMONTHUTENbHBIN BECOBON koadhduumeHT LWi, koTopbIi
KOppeKTUpyeT Bec AKUMW B MHAEKCe. [laHHbi KO3hhULUMEHT YyCTaHaBMBAETC C YYETOM
pekoMeHAauui MIHAEKCHOro KOMUTETa M MOXKET ONpPeaensaTbCs CeayowmnM obpasom:
e Kak oTHoLeHWe [ONM aKUMA, HAXOASLUMXCS Ha XPaHEHUW B LIEHTPanbHOM Aeno3uTapum
P® (32 ncknoyeHmeM cyetoB Tvna «C»), OT 0BLIEro KOIMYECTBA BbIMYLIEHHbIX aKLWiM,
k KoadbdpmumenTy free-float.
e Kak OoTHoLLeHMe JoNM AOCTYMHbIX ANsi COBEPLUEHMS CAENOK aKLUMi OT 06LLEero kKonnyecTsa
BbINyLLEHHbIX akumi, k KoadduumenTty free-float. MHdopMaums o aoctynHoct 6ymar
ANS COBEpPLUEHNS CAEMOK ONpeaenseTcs Ha OCHOBE AOCTYMHbIX MCTOYHWKOB UHOpMaLmn
n yTeepxaaeTtcsa MHAEKCHbIM KOMUTETOM.
JlononHuTenbHbIA BecoBo KoadduumeHT Akumm LWi npuHuMaer 3HadeHue oT 0 ao 1 ¢
ToyHocTbio 0,1.

2.8. Pacuert BecoBbix k03¢hdpULMEeHTOB

2.8.1.

2.8.2.

2.8.3.

2.8.4.

YaenbHbI BEC -0/ AKLIMK pacCUMTLIBAETCA MO crieaytollen hopmyne:

M
Wght; = =i—o—- 100%,
TN MG

roe:

Wghti — YaenbHbIi Bec i-oi Akumu;
MG — Kanutanusauus i-toit Akumu;
N — obLiee KoNM4YecTBo AKLINIA.

YaenbHbld BeC AKLUMIA OJHOrO SMUTEHTA PacCUUTLIBAETCA KakK CyMMa Y/enbHbIX BECOB AKLMIA
BCEX KaTeropui JaHHOro IMUTEHTA.

B uUensax yMeHblUeHWUs BIUSHUS AKUMIA OTAENbHbIX JMUTEHTOB Ha 3HayeHue WHaekcoB
ncnonb3yercs BecoBoW koadpdumumeHT WWi, paccuMTbiBaeMbit TakMM 06pas3oM, 4TOObI
YoenbHbli  BeC AKUMM M/ SMUTEHTA HE NpeBbiWan TpebyemMoro 3HauyeHus.
COOTBETCTBYIOLUME 3HAYEHWSI M BUAbl OrpaHUMYEHWU YAENbHOrO Beca YCTaHOBEHbI B
Mpunoxenuu 3.

Ans  cobniogeHns  orpaHMYEHWi, ykasaHHbiX M.2.8.3, OCyLecTBAsSieTcs npoueaypa
KOPPEKTUPOBKN YaesbHbIX BECOB DMUTEHTOB:

—  Ecnm YpenbHbiii BeC SMUTEHTa UM CyMMa YAENbHbIX BECOB OMUTEHTOB B base pacueTa
MHOekca npeBblaeT  BeUUWMHY, YCTaHOBMEHHylo B [lpunoxeHuu 3, TO
COOTBETCTBYIOLMIN YAEbHbIA BEC YCTaHABIMBAETCS PaBHbIM 3TON BENIMUMHE.

— Pa3zHuua Mexay YaenbHbIMM BecamMu [0 M MOCe OrpaHuUyeHust NponopuMOHanbHO
pacnpefenseTca Mexay SMUTEHTaMK, YaenbHble Beca KOTOpbIX He 6bi/in orpaHnyeHbl.
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2.8.5.

2.8.6.

2.8.7.

—  YKasaHHble Bbllle AEUCTBUSI MOBTOPSIOTCS UTEPALIMOHHO MOKA OCTalOTC DMUTEHTI,
YaenbHble Beca KOTOPbIX NPEBbILLAIOT BETMUMHY, YCTaHOBNEHHYIO B [MpunoxeHun 3.
BecoBot koapdmumeHT -0 Axkumm Wi, ucnonb3yembit npu  pacdeTe MHOeEKcos,
pacCUUTLIBAETCA MO cneaytollen hopmyne:

W, =WW,;- LW,
rae:
WW; — Kk03pdUUMEHT, OrpaHMUMBAIOWIMA [OMKO KanuTanusaumMn i-oh  AKuMM B
3aBUCMMOCTU OT YAenbHOro Beca i-bix AKLUI;
LWi — OONOMHUTESNbHBIN KO3(MULIMEHT, OrpaHMYMBAIOLLMIA OO0 KanuTanM3auuun i-on
AKUUN,

3HauyeHne BecoBoro koadduumeHta Wi i-To AkuMKM, MCNoNb3yeMoe MNpu pacyete MHAaekca
Mocbupxu ronybbix @ulek, NPUHUMAETCS paBHbIM 3HAYEHMIO BECOBOro KoadduumeHTa
AKLMK, ycTaHOBAEHHOro Ans OCHOBHOMO MHAEKCA.

Becosble koaddurumneHTsl WWi n Wi, npuHuMaloT 3HadeHne ot 0 4o 1 € TOYHOCTbIO A0 CeMM
3HaKOB MOCME 3ansaTol Mo MpaBuily MaTEMaTUUYECKOrO OKpYrieHusl. PacyeT BecoBbIX
K03(h(PUUMEHTOB OCYLLECTBNSETCS MO WTOraM TOProBOro AHS, NPeAWecTByOWero AHK
packpbITMa nHdopMauum 06 nsmeHeHnn basbl pacyera.

2.9. Pacuer denutens

2.9.1.

2.9.2.

2.9.3.

Pacuet Jlenutens Dn ocyLlecTBnsieTcs B cnyyae usmeHeHust basbl pacyera, KoadduumneHTos
free-float, koachuumeHToB Wi, orpaHMuMBatoLLMX A0SO KanuTanmsaumm i-bix AKUni (BECOBbIX
koacbpuumeHToB), M (MAM) NpU  HACTyMSEHWU KOPMOPaTMBHbLIX COBLITUIA B  Ciyvas,
npeaycMOTPEHHbIX N. 3.9 HacToswen MeToauku.

Pacuet JenuTens Dn ocylecTBnsieTcs no cneaytowen hopmyne:

D D MCY;
n+1 n MCn )

roe:

Dn+1 — HOBOe 3Ha4veHue denutens D;

Dn — Tekyliee 3HayeHne [denutens D;

MCn — cyMMapHasl CTOMMOCTb BCeX AKUMA [0 HacTynfieHus o6CTosATeNnbCTBa,

ABNAOLIErocs B COOTBETCTBUM C NMYHKTOM 2.9.1 HacToswen MeToanku oCHOBaHUEM ANs

pacyeTa HoBoOro 3HadyeHus Jdenutens D;

MC. — cymMMapHasi CTOMMOCTb BceX AKLUMIA Mocne HacTymnneHus Oo6CToSATeNbCTBa,

ABNAOLLErocs B COOTBETCTBUM C NMYHKTOM 2.9.1 HacToswen MeToanku oCHOBaHUEM ANs

pacyeTa HoBoro 3HadyeHus Hdenutens D.

Pacuet [denuTenst Dn OCYLLECTBNSIETCS C TOYHOCTbIO [0 YETbIPEX 3HAKOB MoC/e 3ansTol no
npaBuy MaTeEMaTUYECKOrO OKPYI/IEHUS.

3. ®dopmupoBaHue n nepecmotp bas pacuera UHaekcoB
3.1. MNpuHuunbl popMmupoBaHus bas pacuerta

3.1.1.

3.1.2.

3.1.3.

3.1.4.

Ba3bl pacueta UHaekcoB copMupytoTcs U3 Basbl pacyeta MHAEKCa akuuid LUIMPOKOIO PbIHKA,
onpeaensieMon B COOTBETCTBMM N.3.2 HacTosiel MeToanky, 3a uckitoveHneM basbl pacyeTa
NHpekca MocBup>xm MHHOBaLWIA.

Ba3a pacueTta MHaekca Mocbupu MHHOBALIMN hOPMUPYETCA Ha OCHOBE AKLIUM, AOMYLLEHHbIX
K Topram B CekTope PblHKa MHHOBALIMI 1 MIHBECTULIMI, KaK 3TO ONpeAeneHo B M.3.7 HAaCTOSILLEN
MeTtoauku.

Ba3bl pacueTa MHAEKCOB coaep)KaT HAaMMEHOBaHNUS DMUTEHTOB AKLIMI, @ TaKXKe YKa3aHus Ha
kateropuio (Tun) UeHHbIX 6ymar (ans akumii), HAMMEHOBAHUS DMUTEHTOB MPEACTABNSAEMbIX
LeHHbIX 6ymar (ans Aeno3vTapHbIX Pacnmcok).

Mo pekoMeHAauUMn WHAEKCHOrO KoMuTeTa bBupeil MOXeT 6biTb MPUHSATO PpELUEHWE O
BKJIOYeHUM B Basy pacueta MiHAekcoB (MCKoUYeHNN 13 Basbl pacyeTa) AKLIMIA, HE BKITIOUYEHHbIX
(BKNtoYeHHbIX) B basy pacyeTta B COOTBETCTBMM C MOPSAKOM, WM3M0XEHHbIM B nn. 3.2-3.7
HacTosien MeToauku. YKasaHHOE pelleHMe MPUHMMAETCS C Y4yeToM TpeboBaHui K
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3.1.5.

copepxaHuto Basbl pacyeta, YCTaHOBNEHHbIX HacTosiwel MeToauKkon M HOpMaTMBHLIMU
akTamy baHka Poccun.

Bupxxelt MOXeT 6bITb MPUHATO pelueHne 06 MUcktoYeHUn 13 basbl pacyeTa MHAEKCoB AKLMI
OMUTEHTOB, NY6INMYHO HE pacKpbIBAOWMX WMHGPOPMaUMIO O BaAenbUax akuui u/unm
NpeACTaBAsEMbIX aKUMA IMUTEHTA, B TOM Yncrie 6eHedurumMapHbIX Bnaaenbuax, B TeyeHve 6
MecsiueB, npeawecrsylowmx [Hio dopMupoBaHusi HoBoW basbl pacueta, B CBA3N C
HEBO3MOXHOCTbIO onpegenenns KoadduumeHtoB free-float aaHHbIX AKUMIA B MOpsiaKe,
YCTQHOBNIEHHOM B pa3gene 2.6 Hactoswel Metoankm n Metoauke pacdeta KoadbduumeHTa
free-float, yTBepxaeHHon Bupxen.

3.2. Anroputm dpopMmupoBaHusa basbl pacuera MHAEKCA aKLMIA 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.

ba3a pacueta WMHAekca akuui LIMPOKOrO pbiHKa BKIOYaeT 100 AKUMK, €cnM MHOe He
ycTaHoBneHo bupxeir. Mpu aToM Ba3a pacyeta MHAEKCA akUMI LUIMPOKOrO pbiHKA A0/MHKHA
BK/THOYaTh AKLMN He MeHee 10 DMUTEHTOB.

B Basy pacuyeTa MiHaeKca akumii LUIMPOKOIO pbiHKA BKOYAOTCS AKLIMK, NPOLLIEALLXE npoLeaypy
NMCTWHra Ha bupxe.

B Bbasy pacyeta MHAekca akuUMI LUMPOKOro pbiHKA MOMyT ObiTb BK/IOYEHbI AKLIMKM, KOTOPbLIE
6blIM BKJIIOYEHBI B TEKYLIMA JINCT OXMAAHMS HA BKIOYEHWE M AKLUMM DMUTEHTOB, LIEHHbIE
6ymMarn KoTOpbiX OblM My6MMYHO pa3MelleHbl MyTEM MNEPBMYHOIO MNPEasioXeHUs Wn
BTOPUYHOMN My6NMUHOM NpoaaXun AKLIMNA.

M3 Ba3bl pacyeTa MiHAEKCa aKLMI LIMPOKOMO PbiHKAa UCKOYaloTCst AKLIMK, Y KOTOPbIX 3HaYeHne
KoaddmumeHrTa free-float coctaBnser MeHee 5%, a Takke B C/lydae BOSHUKHOBEHNS COBbLITUN,
npeaycMoTpeHHbIX n. 3.8.4.

M3 basbl pacyeTa MHAEKCa akUMI LMPOKOrO PbiHKa MOryT 6blTb UCKOUEHBI AKLIMM, KOTOpblE
6bI/IM BKIOUYEHbI B TEKYLLMIA JIUCT 0XXUAAHUS Ha UCKIOYEHME.

B Ba3y pacueTa BkOUatoTCs AKLUK, Y KOTOPbIX [0MS TOProBblX AHEN, B TEUEHME KaXAoro 13
KOTOpbIX C AaHHbIMM AkumsaMu Bbina coseplleHa XoTd 6bl 0gHa caenka, OT obuiero uucna
TOProBbIX AHEN 3a TPU Mecsua, npeawectsytowmx [Hio hopMmnpoBaHns HoBow basbl pacyeTa,
coctaBnseT He MeHee 70% K 3HayeHne koaddumumeHTa LCi He MmeHee 1%.

Ans ueneit ¢opmmpoBaHus Basbl pacyeTa npeaBapuUTENbHO COCTaBASIETCA CMMCOK M3 120
Akumin, cootBeTcTBYOWMX MN.3.2.2, 3.2.4 1 3.2.6 C HanbonblUMM 3HaYeHMEeM MeanaHHOro
obbeMa TOproB, €C/iM UHble TPeboBaHWS He YCTaHOBEeHbI Bupxeit.

ba3a pacueTa MHaeKkca akLumin LUIMPOKOro pbiHKa hoOpMUPYETCS M3 AKLIMI, BXOASILLMX B TEKYLLYHO
ba3y pacueta MHAekca akumin LIMPOKOMO pbiHKa, MO CeaytoweMy anropuTMy:

—  Wcknovatotcs AKLMK, YKa3aHHble B M. 3.2.4, a Takke AKUMK, yKasaHHble B M. 3.2.5 1
He BXoAsLiMe B CMNCOK, yKa3aHHbIN B n.3.2.7.

—  OcraBlunecs AKUMK 1 AKLMK, YKasaHHble B M.3.2.3, 1 BXOASLLME B CMINCOK, YKa3aHHbIN
B M.3.2.7, paHXXupyroTcst No yobiBaHWo CpeaHei KanuTanusaumnm ¢ Y4ETOM aKTyanibHOro
Ha [aty dopmupoBaHua basbl pacyeta KoadduumeHTta free-float ¢ npucsoeHnem
YCNOBHOIro NOpsiAAKOBOrO HOMepa.

—  BkoyvatoTcst AKUMK, UMetoLLMe NOPSAKOBbIN HOMEp Ha 5 unu 6onee NosuuUuii MeHble
uncna Akumin B Tekyllel base pacuyeTta MHAeKca akumii LUIMPOKOrO pbiHKaA.

—  Wcknioyatotcs AKUMK, yKasaHHble B M. 3.2.5 1 uMetolLme nopsaakoBbii HOMEp Ha 5 niu
6onee nosuuuin Gonblie uucna AkuuiA B Tekywlen Base pacuyera MHaekca akuwi
LUIMPOKOIO pbIHKa.

B cnyuae HecobnioaeHus TpebosaHuit n1.3.2.1 nocne dopMupoBaHus basbl pacueta MHaekca
AKLIMI LUIMPOKOIO pbiHKA, B COOTBETCTBUM € N.3.2.8, B Basy (13 Basbl) pacyeta MHAeKca akumi
LUIMPOKOrO pblHKA BK/IHOYAOTCA (MCKNtOYaloTCsa) Akumm, BXoasdwme B JINCT OXMAaHWUS Ha
BK/lOYEHME  (MCKNOYeHne) U1 uMmelowme  Hambonbwyto  (HammeHbwyto)  CpegHioro
KanuTanM3aumio € y4eToM akTtyansHoro KoadduumnenTa free-float.

HoBbIli cocTaB JIMCTa 0XunaaHns Ha UCKTIOYeHNe hopMUpyeTcs M3 AKLUIA, BXoaswmx B basy
pacyeTa MHaeKca akuMii LIMPOKOro PbIHKA M HE BXOASALLUMX B CMINCOK, YKa3aHHbIN B M. 3.2.7.
HoBbIli cocTaB JIncTa oXxuaaHus Ha BKItOYeHUe hopMmnpyeTcs U3 AKLMIM, HE BXoASALWmX B basy
pacyeTa MHAaekca akuuii LIMPOKOrO PbiHKA M BXOASALMX B CMUCOK, YKasaHHbIA B M. 3.2.7. B
Jinct oxupaHust BkodYaeTca He 6onee 10 Takmx AKUMM, paHXMPOBAHHLIX MO YObIBaHMIO
CpefHei kanuTanusaumm ¢ Y4eToM akTyanbHoro KoadduumeHTa free-float.

Mo pekomeHaaumm WHOekcHoro komuTeTa Bupxkeld MOXET 6biTb MPUHSATO pelleHne 06
YBEIMYEHUM A0 6 MeCcsUeB CpOKa HAxOXAEeHUs B cocTaBe JIUCTOB OXuaaHnus AKUMM,
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ABNAIOLWNXCA  aKUuMAMN  UHOCTPaHHbIX SMUTEHTOB W/ MHOCTpPaHHbIMM  AENO3UTapHbIMU
pacnncCkaMn Ha akuuu.

3.3. Anroputm cbopmupoBaHus Basbl pacueta OCHOBHOIrO MHAEKCA

3.3.1.

3.3.2.

3.3.3.

3.3.4.

3.3.5.

3.3.6.

3.3.7.

OcHoBHbIM MHAeKcOM sBnsieTca MHaekc Mocbupxwu. basbl pacueta UHpgekca PTC n NHpekca
Mocbupxxun — akTMBHOe yrnpasneHue aHanornyHbl base pacyeta MHaekca Mocbupxu.

ba3a pacyeta OCHOBHOroO MHAEKca BktovaeT 50 AKUMIA, eCrin MHOEe He YCTaHOBNeHo bupxen.
ba3za pacueTa MOXET BKIOYATb MeHblUee uncio AKUMA, ecnn B xoae ee hopMUpoBaHMS
OKaXKeTCsl, 4YTO KOMMYECTBO AKLMIA, COOTBETCTBYIOIWIMX MpPEAbSBISEMbIM  HACTOSILLEN
MeToaunkoi TpeboBaHusiM, cocTaBnsieT MeHee 50. IMNpu 3ToM basza pacyeta OCHOBHOMO MHAEKCA
JOSHKHA BKOYaTb AKUMK He MeHee 10 DMUTEHTOB.

baza pacyeta OCHOBHOrO WHAeKkca, a Takke JIMCT OXuUAaHMS Ha BK/IOYEHWE B
cooTBeTCTBYIOWME NHAEKCHI hOpMMPYIOTCA M3 AKLIMIA, BKIIOYEHHBIX B KOTUPOBASIbHbIE CTIMCKK
BUpxu, ecnm MHoe He YCTaHOBMEeHO Bupxkeil B criydae MOSyYEHUS] COOTBETCTBYHOLIMX
pekoMeHaaumnii MHAEKCHOro KOMUTETA.

B HoBylo Basy pacyeta OCHOBHOMO MHAEKCa BKIOYalOTCA AKUMK, BXoAsdwme B OAWH U3
cneayoLwmx CrmcKoB:

— B Tekywyto basy pacyeta OCHOBHOIoO MHAEKCA;

— B Tekywumit JIMCT oxxnaaHus Ha BKIIOYEHUE;

—  MybnnyHo pa3MelleHHbleE W BrepBble MNPeAIOKEHHbIE K MNybaMyHOMy obpalleHuto
Akuuu;

—  TNy6nnyHo pa3MeLLEHHbIE NMYyTEM BTOPUYHON My6AMYHOI Npoaa)Xun AKLMK.

B Ba3y pacyeta OCHOBHOro MHAEKCa u/vnn B JINCT OXMAAHUS HA BKJIOYEHME MOTYT ObITb
BKJTHOYEHbI AKLIMW, COOTBETCTBYIOLUME CrieayrowmM TpeboBaHnaM:

—  3HayeHue KoadpdumumenrTa free-float cocraBnser He meHee 10%;

—  [ONs TOProBbIX [AHEN, B TeUEHME KaXAoro M3 KOTOpPbIX C AaHHbIMU AKUMsSIMK 6blna
coBepLueHa XoTsl 6bl 0AHa caenka, OT 06LLEro Yncia TOProBbIX AHEN 3a LWECTb MECSILEB,
npeawecrteyowmx [AOH  ¢opmupoBaHus basbl pacyeta OCHOBHOMO WHAEKCA,
COCTaBnseT He MeHee 99%;

—  3HaveHue koabduumnenTa LCi coctaBnseT He MeHee 15%;

—  DMUTEHT AKLMI packpbli MOCTEAHIO OTYETHOCTb B MeXAyHapoaHoM copMaTe ¢
3aepXXKol He bonee 8 MecsUeB, NpealecTsytowmx JHo hopMmpoBaHust HOBOW Basbl
pacdyeta OCHOBHOMO MHAEKCA.

M3 Bba3bl pacyeta OCHOBHOrO MHAEKCa MOryT ObiTb WCKIOYEHbl MAM BK/KOYEHbl B JIUCT
OXWAAHWS Ha UCKITOYEHNE AKLIMK, COOTBETCTBYIOLIME OAHOMY U3 Criedytowmx TpeboBaHuiA:

—  3HayeHue KoadhduumerTa free-float cocraBnsier meHee 5%;

—  [Oonsi TOProBbiX AHEN, B TeYeHMEe KaKAOoro M3 KOTOpbIX C AaHHbIMM AKUMSIMM 6bina
coBepLUeHa XoTs 6bl 0fHa caenka, OT 06LUEero YnCa TOProBbIX AHEN 3a LWeCTb MecsLEB,
npegwecreytowmx [AOH  ¢opmupoBaHus basbl pacyeTa OCHOBHOMO WHAEKCA,
cocTaBnseT MeHee 90%;

—  3HayeHwue koadduumerTa LCi coctaBnset meHee 10%;

—  DMUTEHT AKUMI pacKkpbln MOCTEAHIO OTYETHOCTb B MeXAyHapoaHoM dopMaTe ¢
3aaepxkol 6onee 8 Mecsues, npeawecTsyoWMX [HIO GopMMpoBaHUS HOBOWN Basbl
pacueTa.

HoBas baza pacyeta OCHOBHOIro uHAeKca opMMpyeTCa No CrieaytoweMy anropuTMy:

— W3 ba3bl pacyeta OCHOBHOIMO MHAEKCA WCKOYAOTCS AKUMM, Y KOTOPbIX 3HAYeHME
KoaddumumenTta free-float cocraBnser meHee 5% umnun koTopble 6bIM NUCKAKOYEHBI U3
ba3bl pacyeTa MHAeKca WMPOKOro pblHKA;

— W3 Ba3bl pacyeta OCHOBHOIO MHAEKCA WMCKOYaOTCa AKLUMM, KOTOpble paHee 6biin
BK/TIOYEHbI B JINCT OXXMAAHMS Ha UCKIIIOYMEHWE U MoKasaTesin KOTOPbIX COOTBETCTBYIOT
TpebosaHuaM n.3.3.6.

— [Ana ocTaBlunxca Akuui, Bxoaswmx B Bbasy pacueta OCHOBHOIO MHAEKCA, @ TaKXKe
AKUMIM, BXOASWMX B CMUCKM, O6O3HauyeHHble B 1M.3.3.4, MOKa3aTenm KOTOpPbIX
COOTBETCTBYIOT M. 3.3.4, paccumnTbiBaloTCa BecoBble KoadduumeHtbl Wi n YaensHble
BECa B COOTBETCTBMM C MN.2.8 C MCNOMb30BAaHWMEM CPeAHEN KanuTanusauuu,
PacCUMTaHHOW MO LEHAM 3aKpblTUs 3a TpU Mecsaua, NpeawecTByowmnx [Ho
dopmmnpoBaHnsa  basbl  pacuyeta, akTyanbHoro KoadduumeHnta free-float wu
JononHutensHoro BecoBoro koadduumneHTa LWi.
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3.3.8.

3.3.9.

— B ba3sy pacuyeta OCHOBHOrO MHAEKCA BKJIIOYAOTCA AKLMM, YAENbHbIN BEC KOTOPbIX
coctaBnsieT 6onee 0,25%, n koTopble 661K BKOYeHbl B Basy pacdeta OCHOBHOMO
MHAEKCa nnum JINCTbl OXXMAaHUS Ha BKIIOYEHME.

— W3 Basbl pacyeta OCHOBHOMO MHAEKCA MCKIOYAOTC AKLMK, YAENbHbIA BEC KOTOPbIX
coctaBnsier MeHee 0,2%, M koTopble 6binM BKIOYEHbl B JINCT OXWAaHWS Ha
NCK/TIOYEHNe.

— W3 ba3bl pacyeta OCHOBHOrO MHAEKCA UCKNOYAOTC AKLMKM, YAENbHbIN BEC KOTOPbIX
coctaBnsieT MeHee 0,1%, 6e3 yyeTta ux BXoXAeHUs1 B JINCT OXXNAAHUS Ha UCKIIIOUEHMeE.,

HoBblIli cocTaB JIucTa oxuaaHns Ha uckoueHne dopMmnpyeTca M3 AKUMA, BXxoaawmx B basy
pacyeTta OCHOBHOrO MHAEKCA, @ TaKXKe COOTBETCTBYHOWMNX KpuTepuaMm n.3.3.6 in YaenbHbiM
BecoM MeHee 0,2%.

HoBbIli cocTaB JInucTta oxuaaH1s Ha BKItoYeHUe hopMmnpyeTca 13 AKLMI, He BXoaswmx B basy
pacyeTta OCHOBHOMO MHAEKCA M COOTBETCTBYHOLWMX KpuTepusim n. 3.3.4, npyu yCnoBuu, 4TO
noTeHUManbHbIi YaenbHbii Bec Akumnii B ba3e pacyeta OCHOBHOMO MHAEKCa npesbiwaet 0,2%.
B JlucT oxumpaaHust BktoyaeTca He 6onee 10 Takux AKUMIM, paHXMPOBaHHLIX MO YObIBaHWIO
CpeoHer  KanuTanMsauuMm C  y4eToM  akTyanbHoro  Koaddumumerta free-float u
[ONOSTHATENBHOMO BeCOBOro koadduumneHta LWi.

3.4. Anroputm popmupoBaHusa Basbl pacueta UHAeKca cpeaHel U MaJsiod KanuTanausauum

3.4.1.

3.4.2.

3.4.3.

3.4.4.

3.4.5.

3.4.6.

3.4.7.

KonnyectBo Akumii B bBase pacueta WMHAEKCOB cpefHein M Manoi Kanutanusaumm —
nepeMeHHoe.

basa pacyeta WHAekca cpegHeln W Manon KanuTanusaumm dopmupyetcs u3  Akuui,
BKJ/IIOYEHHbIX B KOTMPOBAsIbHbIE CNIUCKM Brpxkn, KpoMe AKLMIA SMUTEHTOB, OCYLLECTBSOLLMX
BUAbl AESTENbHOCTM, OTHOCALMECS K (DMHAHCOBOM OTPAc/M B COOTBETCTBUM C MNpunodxeHnem
4, eCnn MHOE He YCTaHoBMEeHO Bupxei.

B HoByto Ba3sy pacyeta MHaekca cpeaHeld M Masnol Kanutanmsauuy BKOYAOTCs AKLMMK,
BXoAsLme B HoBYtO basy pacueta MHAaekca akumi LWMPOKOMO phblHKa.

DMUTEHTHI, AKLMM KOTOPbIX COOTBETCTBYHOT TpeboBaHMsaM n.3.4.3, paHXnpyoTcs No ybbiBaHUIO
CpefHei kanuTanu3aummn C NPUCBOEHMEM YC/TOBHOMO MOPSIAKOBOro HoMepa R. s kaxaoro
Takoro R-oro dMuMTeHTa paccymTbIBaEeTCA KOIMMUUNEHT Sr:

S = =1 MC;
R — )
LG

roe

R — nopsiakoBbIi HOMEpP IMUTEHTa;

M — obulee KoNMYEeCTBO IMUTEHTOB;

MG — cpefHsisi KanuTanuMsauusl, pacCyMTaHHas 3a TpYU Mecsila NpeawecTByoWmnx JHo
¢opMmpoBaHus Basbl pacueTa, Bcex kaTeropuii AKUmiA j-oro SMUTEHTA.

MapameTpy r npucBaMBaeTCs 3HadeHWe MnOopsSAKOBOro HomMepa R nocnegHero no cyety
DMUTEHTa, Y KOTOPOro 3HayeHue KoadpduumeHTa Sr, pacCUMTaHHOIro B COOTBETCTBMM C N.3.4.4,
cocTaBnsieT MeHblue 90%. MapaMeTpy m - 3Ha4YeHWe nopsiAKOBOro HoMepa R nocneaHero rno
CYeTYy DMUTEHTA, Y KOTOPOro 3HayeHne koadduumeHTa Sk coctasnsieT MeHblle 85%.

B Basy pacueTta MHAekca cpeaHei M Manoi Kanutanmsauum MoryT 6biTb BK/OUYEHbI AKLWMK,
COOTBETCTBYIOLUME CNeayoWwmnM TpeboBaHNAaM:

—  BXOAMT B CNNCOK, 0603HauYeHHbIN B N.3.4.2 1 3.4.3;

—  DMWUTEHT AKUMI pacKpbln MOCMEAHIO OTYETHOCTb B MeXAyHapoaHoM dopMaTte ¢
3aepXXKOol He Bonee 8 MecsLEeB, NpealecTsyoWwmnx JHo dopMMpoBaHust HOBOW Basbl
pacyeTa MHaekca cpeiHen 1 Marnow Kanutannsaumm;

—  3HayeHue koadhdurumneHTa LCi coctaBnset He MeHee 12%;

—  NOpsAKOBbI HOMep R 3MUTEHTa 3TMX AKLMM, paCcCUMTaHHBIA B COOTBETCTBUM C 1.3.4.4,
6osbLUe HOMepa r+1, paccunTaHHOro B COOTBETCTBUM C N.3.4.5

M3 Ba3bl pacyeTa MHaekca cpeaHei U Manoi Kanutanusaumm MoryT 6biTb MCKITHOYEHBI AKLIMK,
COOTBETCTBYIOLUME CeaylownM TpeboBaHNAaM:

—  HE BXOAMT B CNMCOK, 0603HaueHHbIN B N.3.4.2 1 3.4.3;

—  DMWUTEHT AKUMI pacKpbin MOCMEOHIO OTYETHOCTb B MeXAyHapoaHoM dopmaTte ¢
3adepxKort 6onee 8 MecaueB, npeawecTeyowmx OHO ¢popMnpoBaHus HOBoM Basbl
pacyeTa MHaekca cpeHei 1 Masion KanuTanmsauum;
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3.4.8.

3.4.9.

—  3HayeHue koadduumeHTa LCi coctaBnset MeHee 7%;

—  TMopsiakoBbI HOMEp R SMUTEHTA AKUMI, pacCUMTaHHbIA B COOTBETCTBMM C N.3.4.4,
MeHblLUe HOMepa m+1, paccYUTaHHOro B COOTBETCTBUM C N.3.4.5;

HoBass bBasa pacueta MHpaekca cpegHeir U Manoi KanuTanusauum ¢GopMUpyeTcs Mo
cnegyowemMy anroputmy:

— W3 ba3bl pacyeTa ncknovaTcs AKUMK, COOTBETCTBYOWME TpeboBaHmam n.3.4.7;

— B basy pacdyeta BktodatoTcs AKUMMK, COOTBETCTBYIOLWME TpeboBaHusM n.3.4.6;

- [Ona Akumi B bBa3e pacyeta MHaekca cpeaHen W Manol  KanuTanusauuw,
paccunTbIBalOTCA YaenbHble Beca, B COOTBETCTBMM C n.2.8.1 C MCMNOJSb30BaHWEM
CpefHel KanuTanusauuu, pacCYMTaHHOM MO LEHaM 3akpbiTMsl 3a TpU Mecsaua,
npeawecreytowmx [H0 dopMmMpoBaHmns basbl pacdeTa, C Y4YeTOM aKTyaslbHOro
KoadpdmumenTa free-float;

— W3 Basbl pacyeTa UCKOYalOTCS AKUMKM, YaAenbHbIA BEC KOTOPbIX COCTaBNSIET MeHee
0,5% wn KoTOpble He 6binn BKOYEHDb! B TeKyLLyto ba3sy pacdyeTa;

— W3 Basbl pacyeTa WUCKOYalOTC AKLMKM, YAENbHbIA BEC KOTOPbIX COCTaBNSIET MeHee
0,3% wn koTopble 6biIn BKIKOYEHbI B TeKyLLyto ba3y pacuyeta.

B cnyyae ecnn B basy pacyeta MHAaekca cpedHel M Manol KanuTanusauun BKIOYEHO
HeAoCTaTOMHO DMWUTEHTOB AN OAHOBPEMEHHOro cobnogeHust OrpaHudenns 5/10/40 wn
OrpaHnyeHnss Beca oTpacin, To npuopuTeT otaaetca OrpaHudeHunio 5/10/40. MMpwu
HecobntogeHmn OrpaHundeHus 5/10/40, Bupka MOXET MpUHATb peELUEHME O MepecMoTpe
K03(h(pUUMEHTOB, YyKa3aHHbIX B Nn.3.4.2-3.4.8 AN [OOCTMXKEHUS HYXXHOIO KOMMYECTBa
DMUTEHTOB A1 pacyeTa YKa3aHHOro orpaHUYeHus.

3.5. Anroputm popMmupoBaHua Basbl pacueTa UHAEKCOB rosy6bix duwiex

3.5.1.

3.5.2.

ba3bl pacyeta MHaekca Mocbupxu ronybeix duwek n MHaekca Mocbupxu 15 BrntoyaeT 15
AKLMI, ecnn MHOE He YCTaHOBNEHO Bupxkeit. B MHAEKChI rony6biX pULLIEK MOXKET 6bITb BK/OUYEH
TOMbKO OAMH TUM aKUM 0AHOro aMuTeHTa. MHaekc MocBbupxu ronybbix duwek n MHaekc
Mocbupxxun 15 pasnuuatotcs mMexay cobort TpeboBaHUAMM K OFpaHUYEHUIO YaeNbHbIX BECOB
Akumin B Bazax pacyeTa 3TUX MHAEKCOB.

Basbl pacyeTa MHAEKCOB ronybbix uiek GopMmpyoTcs U3 AKumMin, Bxoasumx B basy pacuyeta
OCHOBHOro MHAEKCa, NO CNeayroLeMy anropuTMy:

—  OtbupatoTcst AKUMM Ha OCHOBAHUWM CYObEKTMBHOM (3KCNEPTHOM) OLeHKM WHAEKCHOro
KOMMUTETA, NMOPSAKOBbIN HOMEP KOTOPLIX B PEWTUHIe N0 MeanMaHHOMY 06beMy TOProB,
paccyMTaHHOMY 3a WecCTb Mecaues, He npesbiwaeT 30, ecnm mHble TpeboBaHMa He
yCTaHOB/EHbI Bupxxel.

—  Akuum parxupytotcs no CpeaHeit KanuTanusaumm, onpeaeneHHol no LeHaM 3aKpbiTus
3a TpU Mecaua, npeawecrsyrowmnx [AH0 dopMmrpoBaHns basbl pacyeta, C Y4ETOM
JlononHutenbHoro BecoBoro koadduumenta LWi n aktyansHoro KoadhduumeHnTa free-
float npu 3ToM NepBoit B CnncKke KaTeropum AKUMIA Kakaoro SMUMTEHTa NpucBanBaeTcs
MopsiAKOBbIN HOMEP, OCTasibHbIM KaTeropusiM AKUMIA A@HHOr0 3MUTEHTa MOpPsSIAKOBbIV
HOMep He MpucBanBaeTCs.

—  Wckniovatotes AKumK, MMerolme MnopsiaKoBbI HoMep 18 wnn 6onbluvii HOMEp U
Bxoaswme B Tekywyt basy pacdera WHaekca ronybbix uilek, BMECTO KOTOPbIX
BKJ1OHAOTCA AKUMM C HAUMEHBLUUM HOMEPOM, HaunHas ¢ 17 no ybbiBaHuio.

—  BxnovaloTcs AKUMK, MMEOLME MOPSAKOBbLIN HOMEp 13 MM MeHblUMIA HOMEpP U He
BXoAswue B Tekywyto basy pacueta MHaekca ronybbix duwek; npu 3ToM u3 basbl
pacdeta MHaekca ronybbix ullek MCKIIYarTcd AKUMM C HambonblMM HOMEPOM,
HauMHasa € 14 No Bo3pacTaHuIo.

3.6. Anroputm ¢popmuposaHusa bas pacuera OtpacneBbix MHAekcoOB

3.6.1.

3.6.2.

KonnuectBo SmuTteHToB AKUMIA B Ba3e pacuera oTpacneBoro MHAekca He A0/MKHO 6biTb
MEHbLLUE TPeX, ec/in MHOE He YCTaHOB/EHO Bupxent.
B cootBerctBMM Cc n.3.6.1 bBa3a pacyera oTpacneBbix WHAekcoB dopmmpyertcs
nocneaoBaTesnbHO Mo cieayoweMy anroputMy:
—  Otbupatotca Akumn, Bxoaswme B basy pacyeta MHAeKca akumiA LUIMPOKOMO PbiHKA, Ha
OCHOBaHWUM Cy6bEKTUBHOW (3KCMEPTHOW) OLEeHKM VIHAEKCHOMO KOMUTETA.
— AkumM, no KoTopbiM onpeaeneHa OTpacsb, BK/IOYAIOTCS B COOTBETCTBYIOLLYHO 3TOM
Otpacnu bazy pacuerta.
—  WUcknmovatotca  Akumm, BXoavBliMe paHee B basy pacyeTa COOTBETCTBYIOLLENO
oTpacneBoro MHaekca, YaenbHblii BEC KOTOPbIX B OTpac/ieBoM MHAEKCE, pacCUMTaHHbIN
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C UCNOMb30BaHMEM CPeAHEN KanuTanM3auuun, ONpeaenieHHOMW MO LieHaM 3aKpbITUs 3a
TpU Mecsiua, npeawecrsyowmx [Ho dopMmpoBaHusl basbl pacyera, C y4yeToM
akTyanbHoro Koaddwmumenta free-float u Becosoro koadduumeHta Wi, cocraenset
meHee 0,4%.

— BknovatoTcs AKuMM, He BXOAMBIUME paHee B bBasy pacyeTa COOTBETCTBYIOLLErO
oTpacneBoro MiHaekca, YaenbHblli BEC KOTOPbIX B OTpacieBoM MHAEKCe, paccunTaHHbIN
C MCMOJIb30BaHWEM CpefHeN KanuTannsauun, onpeaesieHHoN No LeHaM 3akpbiTus 3a
Tpu Mecsiua, npeawecTsyowmx [Ho dopMupoBaHusl basbl pacyeTa, C y4yeToM
akTyanbHoro Koaddwmumenta free-float  Becosoro koadduumeHta Wi, cocraenset
6onee 0,6%.

3.7. Anroputm bopmupoBaHua Basbl pacueta MHaekca MocBbup)xu MHHOBaLMMA

3.7.1.
3.7.2.

3.7.3.

3.7.4.

3.7.5.

3.7.6.

3.7.7.

3.7.8.

Konnyectso Akumii B base pacyeta MHaekca Mocbrpu MHHOBaLMIA — NepeMeHHoe.
B Ba3y pacuyeta MHaekca MocBUpXU MHHOBALMI BKIOYAKOTCA AKLMKM, AOMYLUEHHbIE K TOPraMm
B CekTope PblHKa MHHOBaLMIA U UHBECTULIWIA.
B Ba3y pacyeta MHaekca MocBupxxm MHHOBaLMI MOMyT 6biTb BKIOUYEHbI AKLIMKM IMUTEHTOB,
LieHHble 6yMary KoTopbixX 6bin NY6IMUYHO pa3MeLLEHbI U BNepBbIE NPeasIoXXeHbl K ny6ImyHoMy
obpalleHnto, Ny6nnyHO pasMelleHbl MyTeM BTOPUYHOM MyGAMUYHOM NpoAaXu WKW BREPBbIE
BK/tOUeHbI B CeKTop PblHKa MHHOBALWIA M UHBECTULUMA.
M3 Basbl pacyeta MHaekca MocBuMpXXM MHHOBaLMIA MOTYT 6biTb MCKITHOYMEHBI AKLMM B ClTydasx
BO3HUKHOBEHWS COBbITUIA, NPeayCMOTPEHHbIX M.3.8.4.
B ba3y pacueTta Bk/OHalOTCS AKLMK, Y KOTOPLIX JONS TOProBbIX AHEN, B TEYEHME KaXaoro 13
KOTOpbIX C AaHHbIMM AkumaMu Bbina coseplueHa xoTd 6bl 0aHa caenka, OT obuiero uucna
TOProBbIX AHEN 3a TPU Mecsua, npeawecTtsyowmx [Hio hopMmnpoBaHns HoBow basbl pacyeTa,
coctaBnseT He MeHee 50%.
Ha ocHoBaHWM cybbekTUBHOM (3KCMEPTHON) OLIEHKM (hOpMUPYETCSl CNMCOK He 6onee Yem u3 30
AKkumin, cooTBeTCTBYIOWMX M. 3.7.2 1 3.7.5, ¢ MakcManbHbIM 3HauyeHMeM MeanaHHoro obbema
TOProB, eciu MHble TpeboBaHUS He YCTaHOBEHbLI Bupxel.
ba3a pacyeta MHaekca Mocbupyu MHHOBaLUMIA hOPMUPYETCA U3 AKLIMIM, BXOASLLMX B TEKYILLIYHO
Basy pacuera MHaekca Mocbupxxm MHHOBaLWI MO CrieaytoLweMy anropuTmy:

—  Wckniovarotcs AKUMK, He BXOZSILLIME B CMIMCOK, YKasaHHbIN B n.3.7.6.

—  BkntoyvatoTcs AKUMKM, BXOASILUME B CMMCOK, YKa3aHHbIA B N.3.7.6, a Takke MoryT 6biTb

BKJIOYEHbI AKUMM, YKa3aHHble B N.3.7.3.

Ha ocHoBaHWM cy6beKTUBHOM (3KCMEPTHOM) OLEHKN Bupykein MOXeT 6biTb NPUHSTO pelleHne
0 BKJItoYeHUn B basy pacdeTa (UckntoveHun n3 basbl pacyeta) MHaekca Mocbupyku MHHOBaLMIA
AKUMI, He BKIOYEHHBIX (BKOYEHHbIX) B Basy pacyeta MHaekca Mocbupxu MHHOBaUMI B
COOTBETCTBUW C MOPSAKOM, U3MOXKEHHBLIM B nn. 3.7.1-3.7.7 HacTosiwen MeToankn. YkasaHHoe
peLleHne NpUHUMAETCS C y4eToM TpeboBaHUii K coaepyaHunto basbl pacyeTa, YCTaHOBNEHHbIX
HacTosiLein MeToanko U HopMaTUBHBIMK akTaMun BaHka Poccuu.

3.8. Mopsaok nepecmoTpa 6a3 pacuera

3.8.1.

3.8.2.

3.8.3.

3.8.4.

BkntoyeHne Akumin B Basbl pacueTta u uckitoveHne Akumin u3 bas pacuyeTta ocyluecTBasieTcs
npuv nepecMoTpe basbl pacyeTa.

OuepepnHoi nepecMoTp ba3 pacyeTa oCyLEeCTBSETCA HE Yalle OAHOro pasa B KBapTan, 3a
WCK/IIOYEHNEM CNyYaeB, NpeayCcMOTPEHHbIX HacTosiweld Metoamkol. MepecMoTpeHHble Basbl
pacyeTa BCTynatoT B CUJTy C Ha4yana OCHOBHOW TOProBOM CECCUM TOPrOBOMO AHSI, CIeAYHOLLEro
3a TPETbMM YETBEProM MapTa, MIOHSl, ceHTS6psa 1 aekabps. PeweHnem Bupxun MoryT 6biTb
YCTaHOB/EHbI UHble AaTbl BCTYMNIEHNS B CUSy NEPEeCcMOTPeHHbIX ba3 pacueTa.

dopmmposaHne ba3 pacyeta nNpu o4YepeaHOM NepecMoTpe NPOU3BOAUTCA B COOTBETCTBUM C
nn. 3.1-3.7 HacToswwen MeToauku.

BHeouepeaHoit nepecMoTp ba3 pacyeta MOXET 6biTb OCYLLECTB/IEH B C/lyyae BO3HUKHOBEHUSI
cneayoLwmnx cobbITUIA:

— NPV UCKTIOYEHUN AKUMI U3 CNICKA LieHHbIX ByMar, JONyLEHHbIX K TOpraM Ha bupxe,
a TaKKe U3 KOTMPOBasbHbIX CMIUCKOB;

— B CB3M C BBEAEHVMEM OrpaHM4eHusl BO3MOXXHOCTM COBEpPLUEHMS CAENOK C AKUMSMK
ceKkumm/pexxmume TOpros, MCMOSIb3yeMOM ANs pacdeTa MHAEKCOB B COOTBETCTBUMM C
nyHKTOM 2.5.1 1 nyHKTOM 2.5.2 HacToswen Metoamky;

— B C/lydae peopraHusaumMn uMnvM JMKBMAALMW DMUTEHTA LeHHbIX 6ymar, pa3melueHus
JONOSTHUTENBHOMO BbIMYCKa LEHHbIX 6ymar, aHHynupoBaHus (MOraweHus) LEeHHbIX
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3.8.5.

3.8.6.

6ymar, B TOM yncne B pesynbTaTe UX KOHBepTauun, Bolikyna (MpruobpeTeHns) LeHHbIX
6ymar ux SMUTEHTOM;

— B WHbIX C/y4yasix, KOTOpble MOryT OKa3aTb CYLLeCTBEeHHOe B/IMSHME Ha pacyeT MHaekca.
NHdopMaumnoHHble cooblueHns 06 ovepeaHOM nepecMoTpe bas pacdeTta pacKpbiBaloTCs He
nosgHee, 4YeM 3a 2 Hefenu A0 BCTYMJIEHMS B CUY pelueHns bupxun 06 yTBep>KaeHnn HOBbIX
ba3 pacuerta.

NHdopMaumMoHHble cooblueHns o BHeoYepeaHOM nepecMoTpe bas pacyeTa packpbiBaloTCs He
nosaHee AHS, NpeaLwecTBytowWero gate BCTyneHns B cuiy HOBbIX ba3 pacueta.

3.9. YueTt KOpNopaTUBHbIX CO6GbITUIA

3.9.1.

3.9.2.

3.9.3.

3.9.4.

3.9.5.

3.9.6.

B cnyyae apobneHust unu KoHcoMaaummn npeacTaBnseMblX akUMn, U3MeHeHUst obbeMa u/unm
nopsiAka OCyLLEeCTBEHNS NpaB, 3aKpensieHHbIX NpeaCcTaBseMbiMU akLUMSMU B COOTBETCTBUM C
WMHOCTPaHHbIM MPaBOM, PeELLEHUE 06 ydeTe AaHHbIX COBbITUI NPUHUMAETCS Bupxei ¢ yuyeToMm
pekoMeHaaumni MIHAEKCHOro KOMUTETA.

MprocTaHoBKa TOProB akUMAMK Ha Bupxe.

B cnyyae nprocTaHOBKM TOProB i-0i akumei Ha bupyke Ha cpok 6onee 0AHOro TOproBoro AHS
LeHa, yuuTblBaeMass B WHAekcaX, OCTaeTCs paBHOM MOC/MEAHEN pacCcyMTaHHOW nepen
MPUOCTaHOBKOW TOProB LiEHE.

PasMellleHne AONOMHUTENbHLIX aKUMA, MoraweHne (aHHYIMPOBaHWE) akuMii IMUTEHTOM
LiEHHbIX Bymar

Jonyck Kk TopraM Ha bBupxe i-biX aKUMiA AOMNOMHMTENILHOrO BbIMyCcKa W MNoralieHue
(aHHYNMpoBaHMeE) i-bIX aKUMA HEMOCPEACTBEHHO He SIBNISIIOTCS OCHOBAaHWMEM ANs Mepecyera
o6Lero KonmuecTBsa i-bix akumnii (Qi). YkasaHHbIN NepecyeT OCyLLECTBNSIETCS B YCTAHOB/IEHHOM
rnopsiake B CPOK, NMPeayCMOTPEHHbIN MYHKTOM 2.6.1 HacToslen MeToanku.,

[pobneHne nnm KoHCoONMAaLUs akLunii

B cnyuae apobneHns unm KoHCoNMaaLUmMm i-bixX akUuiA B AaTy AOMYyCKa K TOpram Bbinycka akumi,
B KOTOPbIE OCYLLECTB/IEHA KOHBEPTALMS aKLMI B CBS3M C MX APOBIEHMEM MM KOHCONMAAUMeNn,
OCYLLECTBNSIETCA nepecdeT 06LIero Kom4yecTsa i-bix akuuin (Qi), a Takxke LeHbl i-ToW akuum
(Pi), paccuMTaHHOM MO MTOraM TOProBOrO AHS, MPEALLECTBYIOLErO yka3aHHON faTe. B xoae
TAKoOro nepecyeta obulee KonMYecTBO i-biXx akumi (Qi) YMHOXAETCa Ha KO3(pUUMEHT
ApobneHust unn aenmuTcst Ha Koad@UUMEHT KoHCoNMMAaaunmM, a ueHa i-toi akumm (Pi) aenutcs
Ha KO3 UUMEHT ApOBNEHNS UM YMHOXKAETCS Ha KOI(PMDUUMEHT KOHCONMAALMN.
PeopraHuzaumst akunoHepHoro obuectsa, AKUMK KOTOPOro BKOYeHbI B basy pacueTa

Mpu peopraH13auUmMm akLMOHEPHOrO OBLLECTBA OCYLLECTBASIOTCA AEMNCTBUS, HanpaBeHHbIE Ha
afleKBaTHbIM y4yeT npu pacyete UHAeKcoB ¢akTa peopraHusaumn. B 3aBncuMocty oT ¢hopMbl
peopraH13aLmm BO3MOXXHO OCYLLECTBNIEHNE pa3HbIX AENCTBUI. PelleHne 0 TOM, kKakoe MMEHHO
[eNCTBME OCYLLEeCTBASETCS, MPUHMMaeTCcs bupxxeli no pekoMeHaaumMn MIHAEKCHOrO KOMUTETA.
MHdopMaumMsa 0 NPUHATBLIX peLleHnsIX packpbiBaeTCsl B COOTBETCTBMM C MYHKTOM 4.4,
MpUMepHbI NOPSAOK AEACTBUIA MPU peopraHM3aLmMy akUMOHEPHBIX 0BLLECTB, aKkUMK KOTOPbIX
BK/toYeHbl B ba3y pacueTa:

3.9.6.1. CnusiHMe akumoHepHbIX obulecTts

Mpy peopraHn3aumm akLMOHEPHbIX 06LLECTB B (hopMe CIIUSHWS aKLUK PeopraHn3yeMbiX
AKLUMOHEPHBbIX 06LLECTB MCKOYALOTCA U3 basbl pacyeTa B CPOK, ONpeaesieHHbI bupxel
C YY4ETOM pekoMeHAauni NHAEKCHOro KoMUTETa.

3.9.6.2. PeopraHmsaums akumoHepHoro obwectsa B opMe pasaeneHns

Mpyv peopraHM3auMn aKUMOHepHoro oblectBa B dopMe pasdeneHus  akumu
pEeopraHM3yemMoro akLMOHEepHOro o6LIecTBa UCKIOYaloTCA U3 basbl pacyeTa B CpOK,
onpeneneHHbI Bupxeli ¢ yueTom pekoMeHaaumin IHAeKCHOro KoMuTeTa.

3.9.6.3. PeopraHmzaums akumoHepHoro obuiectsa B dopMe BblaeneHus

Mpu peopraHn3aLmmn akLUMOHepPHOro obLecTBa B hOpMe BblAENEHUS LiEHa akUMiA 3TOro
aKLMOHepHOoro obuiectsa (i-bix akumin) (Pi) dMKcMpyeTcs Ha YPOBHE, ONPEAENIEHHOM MO
UTOraM TOProBOro [HS, NpeaLecTByoLWero agate ¢ukcaumm. Jata dmkcaumm LeHbl i-oi
akumm (P, a Takke YyCnoBMUS NpeKkpalleHus ¢ukcaumn UeHbl i-oi  akummn  (Pi)
onpenensotTca bupxeir ¢ ydyetoM pekoMmeHaaumii MHaekcHoro komuTeTa. B paty
npekpawleHns gukcaummn ueHbl i-oi akumm (P;) OCYLLECTBNSIETCA MepecdeT o6Lero
KonMyecTBa i-bix akumii (Qi) n Qenutens D.

3.9.6.4. PeopraHuzaums akumoHepHoro obuectsa B hopMe npucoeamHeHus

Mpn NpucoeaMHeHNM K akUMOHEPHOMY OOLLECTBY, aKUMM KOTOPOro BK/IOYEHbI B basy
pac4yeTa, Apyroro akUMOHEPHOro obLecTBa LieHa akumi (i-bix akumin) (Pi) dukecupyeTtcst
Ha YpOBHe, OMpedesieHHOM MO WTOraM TOProBOro AHS, NpeawecTBYIOLWEro AaTte
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3.9.6.5.

dukcaumn. Aata dukcaumm LeHbl i-oi akumm (Pi), a Takxke ycnoBus NpekpalieHus
dumkcaummn ueHbl i-oi akumm (Pi) onpepenstoTcs Bupxen ¢ yyeToM pekoMeHaauui
MHaekcHoro komuteTa. B paTy npekpaileHus dukcaumMm ueHbl i-oi akumm (P)
OCYLLECTBNISIETCA NMEpECUET 06LLEro KOMMYECTBA i-bix akuumit (Qi) n Aenutens D.

Mpy NpucoeanMHeHNM akuMOHepHOro obLlecTBa, akumMuM KOTOpPOro BK/OYeHbl B basy
pacyeTa, K ApyroMy akuMOHEpHOMY O6LLEeCTBY, akLuum UCKOYaloTCa M3 basbl pacyeTa
B CPOK, orpeAeneHHbIn bupxen ¢ y4eToM pekoMeHaaumin MIHAEKCHOro KOMUTETA.
PeopraHusauus akumoHepHoro 06L1ecTBa, akumMmn KOTOpOro BKIKOYeHbl B baly pacueTa,
B (hopMe pa3geneHns Uan BblaeneHns, OCyLLEeCTBISIEMOro OAHOBPEMEHHO CO CISHUEM
WM C NpUcoeanHEHNEM,

Mpy BblAENEHWM U3 AKUMOHEPHOro o6LecTBa, akuMM KOTOpPOro BKJOYeHbl B basy
pacyeTa, [pYroro akuMoHepHoro obliectBa C OAHOBPEMEHHbLIM MpPUCOEANHEHNEM
nocnefHero K akumoHepHoMy 06LLecTBy, akuMM KOTOPOro BKOYeHbl B basy pacueTa,
B OTHOLUEHMW BblAENEHMS] MPUMEHSAIOTCS NpaBusia, NpeayCMOTPeHHbIe MyHKTOM 3.9.6.3
HacTosLen MeToAMKN, @ B OTHOLLEHUM NPUCOEANHEHNS — NPaBUa, NPeayCMOTPEHHbIE
ab3aueM BTOpbIM MYHKTOM 3.9.6.4 HacTosLlen MeToanKn, 3a UCKIOYEHNEM TpeboBaHUS
0 nepecyete Jenutens D.

Mpy BblAENEHWM U3 aKUMOHEPHOro O6LecTBa, akuMM KOTOPOro BKJOYeHbl B basy
pacyeTa, [ApYroro akuuoHepHOro obliectBa C OAHOBPEMEHHbLIM MpPUCOEANHEHNEM
nocnegHero K akuMOHepHOMY OOLLEeCTBY, akKUMM KOTOPOro He BK/OYeHbl B Basy
pacyeTa, MPUMEHSIIOTCS MpaBwia, MNpeaycMOTPeHHble MyHKTOM 3.9.6.3 HacTosLeln
MeToamku.

Mpy BblAENEHWM U3 AKUMOHEPHOro O6LIEeCTBa, akUMM KOTOPOro BKJOYeHbl B basy
pacyeTa, ApYroro akUMOHepHOro obLecTsa C OAHOBPEMEHHBIM CIIMSIHWMEM MOCEAHEro
C aKLMOHEPHbIM 06LLECTBOM, aKLMM KOTOPOro BKJIOUeHbI B ba3y pacyeTa, B OTHOLLIEHMN
BblAENEHNS NPUMEHAIOTCA MpaBufa, NPeaycMOTPEHHblE MYHKTOM 3.9.6.3 HacTosen
MeToauKun, a B OTHOLIEHUM CMSIHUA — MpaBuna, NpeaycMoTpeHHble nMyHKToM 3.9.6.1
HacToswen MeToaunku.

Mpn BblAENEHMN M3 AKLMOHEPHOro O6LWEeCTBa, akumMu KOTOpOro BK/OYeHbl B basy
pacyeTa, ApYroro akKUMOHepHOro obLecTsa C OAHOBPEMEHHBIM CIIMSIHUEM MOCEAHErO
C aKUMOHepHbIM 06LIeCTBOM, akumMum KOTOpPOro He BK/YeHbl B basy pacyeTa,
NMPUMEHSIIOTCA NpaBua, NpeaycMoTpeHHble NyHKTOM 3.9.6.3 HacTosileln MeToamku.
Mpn pa3geneHnn akumMoHepHOro oOlWecTBa, akuuMm KOTOpPOro BK/OYeHbl B basy
pacyeta, C OOHOBPEMEHHbIM NPUCOEAMHEHUEM BHOBb BO3HMKLUENO aKLMOHEPHOrO
obLecTBa K akLMOHEPHOMY O6LLECTBY, akuMK KOTOPOro BKIOYeHbI B Basy pacyeTa, B
OTHOLUEHUWN pa3feneHns NPUMEHSIIOTCS npasuia, npeaycMoTpeHHbIe NyHKToM 3.9.6.2
HacTosilen MeToanKku, a B OTHOLLEHWMN NPUCOEAVMHEHUS — NpaBuIia, NPeayCMOTPEHHbIe
ab3aueM BTopbIM NyHKTa 3.9.6.4 HacToswel MeToanky, 3a UCKItoYEeHEM TpeboBaHUs
0 nepecyete KoadpdurumneHTa D.

Mpn pa3sgeneHnn akuMoHepHOro o6bLecTBa, akuuyM KOTOpPOro BK/OYeHbl B bBasy
pacyeta, C OOHOBPEMEHHbIM NPUCOEAMHEHWEM BHOBb BO3HWMKLUEro aKUMOHEPHOMO
obLecTBa K akuMoHepHOMy 06LLecTBY, akuumM KOTOpOro He BKtoYeHbl B ba3sy pacuerta,
NMPUMEHSIOTCA NpaBua, NpeayCcMOTPeHHbIe MYHKTOM 3.9.6.2 HacTosleln MeToamku.
Mpu pasgeneHMn akumoHepHoro obulecTBa, akumMym KOTOPOro BKJKOYeHbl B bBasy
pacyeTa, C O4HOBPEMEHHbIM C/IMSIHUEM BHOBb BO3HUMKLUErO akLMOHepHOro obliectsa ¢
aKUMOHepHbIM 06LLEeCcTBOM, akLumM KOTOPOro BK/OYeHbl B basy pacyeTa, B OTHOLIEHMN
pasfeneHns NpUMEHSIOTCS NpaBusia, NpeayCcMOTPEHHbIE MyHKTOM 3.9.6.2 HacToswen
MeToankun, a B OTHOLUEHUN CMSHWSA — NpaBuna, NpeaycMOTpeHHble NyHKToM 3.9.6.1
HacToswen MeToaunku.

Mpu pasgeneHMn akumoHepHoro obulectsBa, akumMym KOTOPOro BKJOYeHbl B bBasy
pacyeTa, ApYroro akumoHepHoro obuwecrBa C OAHOBPEMEHHbIM C/IMSIHMEM BHOBb
BO3HMKLLEMO aKLMOHEPHOro obLiecTBa C akUMOHEPHbIM 06LLECTBOM, akLMW KOTOPOro He
BKMIOYeHbl B Bbasy pacdeTa, NpUMMEHSAIOTCA nNpaBwufa, NpeayCMOTPeHHble MYHKTOM
3.9.6.2 Hacroswen MeToamKu.
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4. PernaMeHT pacuera U packpbiTus nHdopmauum 06 MHaekcax
4.1. WHAeKCHbI KOMUTET

4.1.1.

4.1.2.

MHOEKCHBIN KOMUTET OCYLLECTBIISIET Cleaytolme dyHKUmK:

—  OpMMPOBaAHME  3KCTIEPTHOrO  MHEHMWS,,  MPEASIOXKEHUN " pekoMeHaaLmii
YNO/THOMOYEHHOMY oOpraHy BupXky no BonpocaM pasBUTUS CUCTEMbI yrnpaBfieHus
MNHAaekcaMm M MHBIMUA MHAMKATOpPaMM, paccuMTbiBaeMbIMU Bupkeit;

—  pa3paboTka NPeIoXXEHUI B YacTU COBEPLLEHCTBOBaHMSI METOAMK pacdeTa MIHAEKCOB U
WHbIX MHONKATOPOB;

—  OCYyLLEeCTB/IEHME 3KCMEepPTM3bl LIEHHbIX ByMar npy nepecMoTpe 6a3 pacyeta NHAEKCOB;

— paspaboTka NpeasioXeHU Mo BHeApeHWU0 Bupxkelr HOBbIX WMHAEKCOB, TEXHOMOrUN,
pacyeToB U MPUHSATUE MO HAM PEKOMEHAALMN;

— pa3paboTka peKOMeHAAUMN B OTHOLIEHUM pPacKpbITUS MHGOpMaumMmn o6 MHaekcax u
WHbIX MHAMKATOpPAX;

—  paccMOTPEeHMWe MpeTeH3UN 1 NPEASIoXKEHNIA CO CTOPOHbI Nonb3oBaTenen MHAekcoB u B
cnyyae Hanmumsi 060CHOBaHHbIX W CYLLECTBEHHbLIX MPETEH3UIN COBMECTHO C Bupielt
NPUHATME Mep MO pa3paboTke U peann3aLmmn COOTBETCTBYIOLLMX U3MEHEHWIA;

— paspaboTka MpeasIoKEHUA MO COBEPLUEHCTBOBAHMIO 3(MHEKTUBHOCTM  CUCTEMBI
yrnpaBneHus WHAeKcaMM WM MHbIMA WHAWKATOPaMK, pPacCuYUTbIBAEMbIMUM Bupien,
pacCMOTPEHNE COOTBETCTBYIOLLMX BOMPOCOB M NPUHSATNE PEKOMEHAALNIA.

BeneHve peaTtenbHOCTM MO CO3AaHWIO, pacyeTy, NepecMoTpy U obHoeneHuto WHaekcoB wu
HacTosiLen MeToaMKM OCHOBAHO Ha COBOKYMHOCTY aAMUHUCTPATMBHbIX MPUHLMMIOB 1 NpaBui,
onucaHHbIx B MonnTtuke MHaekc-MmeHemxkMeHTa MOCKOBCKOI Bupxu.

4.2. PacnucaHue pacuera

4.2.1.

4.2.2.

4.2.3.

4.2.4.

4.2.5.

PacueT 3HauyeHWlr WHAOEKCOB OCYLIECTBNSIETCA C MEPUOANYHOCTBIO, YCTAHOBMIEHHOW B
MpunoxeHun 1. PacueT UHAEKCOB NOMHOW AOXOAHOCTM OCYLUECTBASIETCA C MEPUOANYHOCTLIO,
YCTaHOB/EHHOW B MpunoxeHun 6. YkasaHHasi NepuoanYHOCTb pacyeTa VIHAEKCOB MOXET BbITb
n3MeHeHa pelleHneM bupiku, HO B Npeaenax CPOKOB, YCTaHOBIEHHbLIX HOPMATUBHBIMU aKTaMu
baHka Poccuum.

PacueT MIHAEKCOB OCYLLECTBNSETCS B TEYEHNE OCHOBHOWN TOProBol ceccun. PacueT oTAenbHbIX
NHAeKcoB, yKa3aHHbIX B [MpunoxkeHun 1, Takoke OCyLEeCTBASETCA B TeYEHNE AONOTHUTESNbHBIX
TOProBbIX ceccuin (B cnyvae WX npoBefeHust). MepeyeHb WMHAEKCOB, PacyeT KOTOPbIX
OCYLLECTBNSIETCS B TEYEHWE [OMONHUTENbHbLIX TOPrOBbIX CECCUI, MOXET OblTb M3MeHeH
peweHneM bupxu, ¢ yyeToM TpeboBaHWI, YCTaHOBMEHHbLIX HOPMAaTMBHbIMW akTaMu baHka
Poccum.

MepBble 3HauYeHnst HAeKCoB, Ny6ANKYEMbIE B TEYEHNE OCHOBHOW TOProBOM CECCUM, SIBNSIKOTCS
3HaYEHUSIMM OTKPbITUS COOTBETCTBYIOLWEro MHAeKca COOTBETCTBYIOLWEro TOProBOro AHs.
MocnegHue 3HayeHust MHAEKCOB, MybnMKyeMble B TEYEHWE OCHOBHOM TOPrOBOM CECCUM,
ABNSAIOTCS 3HAYEHWUSMU 3aKpbITUS COOTBETCTBYOWEro MHaeKkca COOTBETCTBYHOLLENO TOProBOro
iER

Ecnn nHoe He yCTaHOB/IEHO HOpMaTMBHbIMK akTaMn baHka Poccnn, bupxxa Bnpase U3MeHsATb
BpeMs Hadana u (unm) BpeMsi OKOHYaHus pacdeta MHaekcoB. MHGopMauust 0 pelleHusX,
NPUHSTLIX BUpXXKel B COOTBETCTBUM C HACTOSLLMM NMYHKTOM, AOBOANTCS A0 YYaCTHUKOB TOProB
Bupxun He MeHee YeM 3a NsiTb pabounx AHEN A0 AaTbl BCTYM/IEHWS] B CUY COOTBETCTBYHOLLMX
N3MEHEHWI, ecnn Bupeil He YCTaHOBMEH MHOW CPOK, NMyTEM PacKpbITUS COOTBETCTBYIOLLEN
NMHdopMaumu.

4.3. KoHTponb 3a pacueTtom UHAaekcoB

4.3.1.

4.3.2.

B criyuae BO3HMKHOBEHMSI TEXHNYECKOro cbos npu pacyeTe MHaekcoB Nnbo TexHnYeckoro cbos
B X04e TOproB LUeHHbiMM 6ymaramu Ha bBupke, npvBeawero K WCKaXEHWUIO AaHHbIX,
NCMoNb30BaBLUNXCA ANa pacyeTa MNHAEKCOB, AOMNYCKAEeTCs nepepacydeT pacCuMTaHHbIX paHee
3HaueHun MHAEKCoB, HO HE paHee, YeM 3a Npeablaylwuii TOproBbld AeHb. YKa3aHHbIN
nepepacyeT OCYyLEeCTBASETCA B MMHUMAAbHO KOPOTKME CPOKM C MOMEeHTa ObHapyXeHus
TexHn4yeckoro cbosi. Mpu nepepacyeTe 3HaYeHMn MHOEKCOB COOTBETCTBYHOLLEE COOBLLEHNE
pacKpbIBAeTCs Ha odruUManbHOM caifTe bupxin B ceTn UHTEpHET.

B cnyyae HacTynfieHns o6CTosTensbCTs, KOTOpble MOMYT HEFAaTUBHO MOBAMATL HA aAEKBATHOCTb
oTpaxxeHns WHAeKCaMU peanbHOro COCTOSIHUS POCCUIACKONO (hMHAHCOBOrO pbiHKa, Bupika
BrpaBe MpeAnpuUHSTb Ntobble AeNCTBUSA, HeobxoauMmble AN obecrneyeHus aaeKBaTHOCTY
WHaekcoB, B TOM 4ncie UCKIIOUATL AKUMKM M3 Basbl pacyeTa, YCTAHOBWUTL 3HAYeHUS
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MapaMeTpoB, WCMOJMb3YEMbIX AN pacyeTa MoKasaTenel, MpeayCMOTPEHHbIX HACTOSLLEN
MeToauKkon u T.A.

4.4. PackpbiTne nHdopmauum

4.4.1.

4.4.2.

4.4.3.

4.4.4.
4.4.5.

4.4.6.

PackpbiTe uHdOpMauun, NpeaycMOTpeHHoe MeToauKoW M HOPMAaTWMBHBLIMM akTaMu baHka
Poccun, ocyulecTBnsieTcs Ha oduuManbHOM caiTe Bupxxm B ceth IHTepHET.
Mpn wm3MeHeHUM WCnonb3yeMblX B pacdeTe MHAEKCOB nokasaTenei, OCHOBaHHbLIX Ha
Cy6beKTMBHOM (3KCNEPTHOM) OLEHKe, Bupxa packpbiBaeT Ha oduUMANbLHOM CaliTe B CETU
NHTepHET uWHGopMaunio 06 06CTOSATENbCTBAX, YYTEHHbIX MPU W3MEHEHUM YKA3aHHbIX
nokasaTenei, n 060CHOBaHWE TaKMX M3MEHEHWUN HE MO3JHee AHS, CNeAyroLero 3a AHEM KX
N3MEHEHUS.
MoMMMo MHpOpMaLIMM, packpbiTUE KOTOPOM NpeayCMOTPEHO HacTosLen Metoamkol, Bupxa
eXeHEBHO pacKpbIBAET:

— ba3sy pacuyerta,

—  WHdopMaumio 06 AKuMSIX, BXOAALWMX B COCTaB JINCTOB OXWAAHUS Ha BKJIOUYEHME U

NCKJTIOYEHNE,

—  ObLwee koMMYecTBO i-bix AKUMI (Qi) MO KaxXAoM i-oi AKumK,

—  YpenbHbll BeC i-oi AKLIMI NO Kaxxaow i-oi Akuun,

—  3HauyeHus 3akpbiTua NHaekcos,

— 3Hauyenns kypca pybnsa k ponnapy CLUA, wCnonb3oBaHHOMY MpU  pacyeTte

COOTBETCTBYHOLLEro 3HayeHust MHaekca.

TekyLme 3HauyeHnst IHAEKCOB pacKpbiBAlOTCA B TeUeHME 2 MUHYT C MOMEHTa MX pacyeTa.
HacTosias MeTtoamka, nHgopMauus 0 3Ha4eHUsX 3aKpbiTus IHaekcoB, 06 06LLeM KonnyecTse
i-bIx Akumii (Qi) no kaxaow i-oi Akumm, 06 YaenbHOM Bece i-oM AKLMIA MO KaxkaoM i-oi AKumK
[OCTYMHbI I060MY 3aMHTEPECOBAHHOMY LYY Ha oULIManbHOM caliTe Bupxin B ceT MHTEpHET
3a nocnegHue 2 roga.
MHdopMaumnsi, noanexallast pacKpbiTUlO B COOTBETCTBMM C HacToswen MeToamkon,
JIONOSIHUTENIbHO MOXKET PacnpoCTpaHsATbCa WHbIMKM - crnocobamy, B TOM UucC/e 4epes
MH(OPMALIMOHHBIE areHTCTBa, PacnpoCTPaHAIOLLIME AaHHbIE O TOpraxX LieHHbIMWM ByMaramu Ha
Bupxe.
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Mpuno)xeHve 1

K Metoauke pacueta MHaekcoB MockoBckoit Bupxm

MepeueHb LeHoBbIX MHAEKCOB MOCKOBCKON Bup)xu

HauMmeHoBaHue UHAeKca Ha aHINIMIACKOM NMepuoanyHOCTb
Kopa MHpekca HaumMmeHoBaHune UHaekca BamoTa
fA3blKe pacuera
1 pa3 B cekyHAay B
IMOEX* NHaekc Mocbupu MOEX Russia Index RUB TEHEHNE OCHOBHON W
JOMNONHUTENbHbIX
TOProBbIX CECCUi
1 pa3 B cekyHay B
RTSI NHpekc PTC RTS Index usD TEYEHNE OCHOBHOM
TOProBOW ceccum
IMOEXW NHaekc Mocbupxxn — akTMBHOE yrpasrieHue MOEX Active Management Index RUB 1 pa3 B feHb
MOEXBC NHpekc Mocbnpxxin ronybbix duiiek MOEX Blue Chip Index RUB 1 pa3 B cekyHay B
TeYeHne OCHOBHON
MRBC NHaekc Mocbupxu 15 MOEX 15 Index RUB TOproBoii ceccuu
MOEXBMI NHaekc MocBUP»K WMPOKOrO pbiHKa MOEX Broad Market Index RUB 1 pa3z B 15 CeKyHA B
TeyeHne OCHOBHOW
RUBMI NHaekc PTC WKMpoOKOro pbiHKa RTS Broad Market Index usD TOproBoii ceccum
MCXSM NHaekc Mocbupykun cpeaHein 1 Manoi KanutanmMsauum MOEX SMID Index RUB 1 pas B getb
RTSSM NHpekc PTC cpeaHeit n Manoi Kanutanusauum RTS SMID Index usb
MOEXINN NHaekc Mocbupkn MHHOBaLIMIA MOEX Innovation Index RUB
MOEXOG NHaekc Mocbupxun HedTM 1 rasa MOEX Oil and Gas Index RUB
RTSog Nuaekc PTC HedTH 1 rasa RTS Oil & Gas Index usD
MOEXEU NHaekc Mocbupxxun aneKTposHepreTukn MOEX Electric Utilities RUB
- 1 pa3 B 15 cekyHa B
RTSeu NHaekc PTC anekTposHepreTuku RTS Electric Utilities Index usD TeUEHINE OCHOBHOM
MOEXTL NHaekc Mocbupiu TenekoMMyH1KaLmii MOEX Telecommunication Index RUB ToproBoii ceccnm
RTSt NHpekc PTC TeneKkoMMYyHUKALIMIA RTS Telecom Index usD
MOEXMM NHaekc Mocbupxxu metannos n aobbiumn MOEX Metals and Mining Index RUB
RTSmm NHaekc PTC meTannos u gobolum RTS Metals & Mining Index usD
MOEXFN NHaekc Mocbupxun rHaHCOB MOEX Financials Index RUB
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HaunMmeHoBaHue UHAeKca Ha aHINIMIACKOM MepnognyHOCTDb
Koa NHpekca HanmeHoBaHue UHaekca BanroTta
fA3blKe pacuyeta
RTSfn WHpekc PTC dpuHaHcoB RTS Finances Index ushD
MOEXCN NHpekc Mocbrpxxn noTpebuTenbckoro cektopa MOEX Consumer Index RUB
RTScr MHpekc PTC noTpebuTenbcknx TOBAapOB U PO3HUYHOM RTS Consumer & Retail Index USD
TOprosnu
MOEXCH NHpekc Mocbnpxxn xummnm n HedbTexmmum MOEX Chemicals Index RUB
RTSch NHaekc PTC xuMun n HedpTexmmmnm RTS Chemicals Index uUsb
MOEXTN NHaekc Mocbupxxun TpaHcnopTa MOEX Transportation Index RUB
RTStn WHpekc PTC TpaHcnopTa RTS Transport Index ushD
MOEXRE MHaekc Mocbmpxu CTponTENbHBIX KOMMaHUiA MOEX Real Estate Index RUB
RTSre MHaekc PTC cTpouTenbHbIX KOMNaHui RTS Real Estate Index usbD
MOEXIT NHaekc Mocbrpxu MHMDOPMaLUMOHHBIX TEXHOMOMMIA MOEX IT Index RUB
RTSit MHaekc PTC MHGOPMaLMOHHBIX TEXHONOMMIA RTS IT Index ushD

* B oTHoweHun MHaekca MocBupxu BO BpeMsi AOMONHUTENbHBIX TOPrOBbIX CECCUi (B Clyyae MX MpPOBEAEHMs), @ Takke BO BPeMsi OCHOBHOM TOProBOi ceccum
Hapsaay ¢ kogoMm «IMOEX» Takke ucnonb3yetcs ko «IMOEX2».
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Mpuno)xeHune 2

Kk MeTtopuke pacueta MHaekcoB MockoBckoit Bupixmu

HauyanbHble napamMeTpsbl LeHoBbIX UHAEKkcOB MockoBCkoW Bupiku

Kon WHaexca HauvanbHoe [OaTta nepBoro HauvanbHoe 3HaueHune |HauyanbHoOe 3HaueHue
3HaueHue I1 (Ic1) pacuerta MC1 (MCa) D1 (Dc1)

IMOEX 100 22.09.1997 240 287 712 872,71 p. 2402 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 9 590 765 088,91 $ 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
RTStI 100 11.01.2005 2 422 838 888,30 $ 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 1 052 290 709,96 $ 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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MpunoxeHwue 3
Kk MeTtopuke pacueta MHaekcoB MockoBCkoit Bupixu

Buabl orpaHuyeHuii YaenbHoro Beca Akuuii SMUTeHToB B MHAEeKce
OrpaHuuyeHue Beca DMUTEHTaA

YaenbHbii BeC AKLIMIA KaXKAO0ro SMUTEHTA HE [I0/DKEH MPEBbILLIATL YCTAHOBIEHHYIO BENIMYMHY OrpaHUYeHNs Ha
[Oaty dopMrpoBaHus basbl pacyeTa AN CeayoLmx UHAEKCOB:

Kopa MHpekca BenunuuHa orpaHuueHus, %
IMOEX, RTSI, MOEXBMI, RUBMI 15
MOEXBC 20
MRBC 10*
MOEXINN 30
IMOEXW 10*

* YaenbHbI BeC AKLMI Kakaoro IMuTeHTa Ha [leHb ¢opmupoBaHusi Basbl pacueTa onpeaensieTcss Kak
BE/IMYMHA OrpaHUYEHNs A0SIM OLIEHOYHON CTOMMOCTM OAHOrO OpUANYECKOr0o NnLa B CTPYKTYPE MMYLLECTBA
NaeBoro MHBECTULMOHHOIO )oHAA, YCTAHOBNIEHHAS 3aKOHaMM M MHBIMW HOPMAaTUBHbLIMK akTamu baHka Poccun,
yMeHblUeHHas Ha 1%.

YaenbHbli BEC AKUMIA Kaxkaoro dMuTeHTa Ha [eHb ¢dopMupoBaHust bas pacuyeta OTpacneBbiX WMHAEKCOB
yCTaHaBNMBAETCA B COOTBETCTBUM C YKa3aHHOW LLKAJION:

KOJWI‘IeCTBO BMMTeHTOB B Ba3e paCHeTa Ben“q“Ha orpaH“qu“ﬂ’ 0/0
oT 3 10 4 BKJIOYUTESTbHO 40
oT 5 [0 7 BK/IIOYMUTENBHO 30
OT 7 [0 9 BK/IIOYUTENBbHO 20
ot 10 n bonee 15

YaenbHbl BeC AKUMIA KaXXAoro DMWUTEHTA Ha KaKAabli MOMEHT pacyeTa 3HauyeHusi MHAEKCOB He A0SmKeH
npesbiwatb 30% ana ciepyrowmx NHaeKkcos:

e IMOEX
e RTSI

Ecnm no utoram nto6oro Toproeoro AHs YaenbHblin AKLUMIA Kakoro-nmbo SMuTeHTa, BXxoasiero B basy pacueta
yKasaHHbIX MHaekcoB, npesbicnT 25%, bupyka BnpasBe NpuHATL peLleHne 0 BHeoUYepeaHOM pacyeTe BECOBbIX
koadduumeHToB ans cobnogeHms gaHHoro TpebosaHus.

OrpaHunyeHue Beca 5 DMUTEHTOB

CyMMa YaenbHbiX BecoB AKLUMIA NSATU HanbonblUMX Mo YaenbHOMYy Becy SMUTEHTOB Ha [aTty dhopMnpoBaHus
Ba3bl pacyeTa He Ao/MKHa MpeBbillaTh 55%, a Ha KaXabli MOMEHT pacyeTa 3HavyeHust MIHAeKcoB He A0KHa
npesbiwaTb 60% ana cneagyowmx NHAeKcoB:

e IMOEX
e RTSI

Ecim no mToram noboro TOproBoro AHS CyMMa MSTU MaKCUMasibHbIX YAEeNbHbIX BECOB IMUTEHTOB AKLMIA
yKkasaHHbIX MHaekcoB npeBbicuT 59%, bupxxa BripaBe NpuHSATL pelleHMe 0 BHeoYepeaHOM pacyeTe BeCOBbIX
koaddmumeHToB ans cobnogeHms gaHHoro TpebosaHus.

Orpanunuenue 5/10/40

Ha [daty dopmupoBaHus basbl pacyeta MHAEKCOB YAenbHbIM BeC AKUMIA OAHOTO SMUTEHTA HE [O/MKEH
npeBbiWaTh 9%, a Takke cyMMa YaenbHbIX BECOB AKLUMIA SMUTEHTOB, YAENbHbIN BEC KaXXA0ro M3 KOTOPbIX
npesblwaeT 4,5%, He AomkHa 6biTb Bbiwe 36%.

23



Ha kaxabli1 MOMEHT pacdeTa MHAEKCOB YAenbHbI BEC AKLMIA OAHOrO SMUTEHTA HE A0/MKEH NpeBbiaTh 10%,
a TaKkke CyMMa YaenbHbIX BECOB AKLMIA DMUTEHTOB, YAENbHbIN BEC KaXA0M0 U3 KOTOPbIX NpeBbIWaeT 5%, He
[o/mkHa 6bITh Bhille 40%.

OrpaHunyeHue ycTaHoBeHO Ansg cneayowmx NHAekcos:

¢ MCXSM
RTSSM

Ecnm no wtoram ToproBoro AHs n-4, rae n — fgaTta BCTYNNeHus B cuny HoBoM Basbl pacyeta MHAekcos,
onpefeneHHas B COOTBETCTBUM C 3.8.2 HacTosen MeToavku, YAenbHbli BeC AKUMIA OAHOrO SMUTEHTA B
HoBoW base pacyeTa npeBbicMT 10% w/unm cymma YaenbHbiX BeCOB AKUMA IMUTEHTOB, BEC KaXXAOro W3
KOTOpbIX cocTaBnsieT 6onee 5%, npeBbicuT 40%, Bupxka B npaBe NpPoM3BECTM NepecyeT BECOBbIX
KoaduumeHToB B HOBOM Basze pacyeta WHAekcoB. HoBble 3HauyeHMs BECOBLbIX KO3(PGDULMEHTOB
PaCcCYMTBLIBAKOTCA NO UTOraM TOProBOro AHS N-4 U PackpbIBAKOTCA Ha Cleayowmin TOproBbiv AeHb (N-3).

Ecnv no utoram no6oro ToproBoro AHs YAenbHbii BEC AKLMIA 0AHOFO IMUTEHTa npeBbicuT 10% u/unu cymma
YaenbHbIX BECOB AKLIMI, BEC KaXXAOro U3 KOTOpPbIX cocTaBnsieT 6onee 5%, npeBbicuT 40%, Bupxxa B npase
NpOM3BECTM BHEOUEPEAHON pacyeT BECOBbIX KO3 DULMEHTOB Ans COBNOAEHNS YCTAaHOBEHHOrO TpeboBaHUS.

OrpaHuuyeHue Beca oTpacnm
CyMMa YaenbHblXx BeCOB AKUMA DMUTEHTOB, OTHOCALUMXCS K OAHOM OTpaciv, He A0/HKHa MpeBblaTb
YCTaHOB/EHHYIO BeNMUYMHy Ha [aTy cdopMmpoBaHus basbl pacyeTa:

Kon UHaekca BenunuuHa orpaHuueHusn, %
MCXSM
RTSSM 20
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MpunoxeHwue 4
Kk MeTtopuke pacueta MHaekcoB MockoBckoit Bupixmu

Buabl oTpacneBoi AeATENIbHOCTU DMUTEHTOB, aKLIMM KOTOPbIX MOryT 6biTb
BKJIIOYEHbI B Ba3bl pacueTta oTpacneBbix MHaekcoB

MHaekcbl Otpacnb Bupa aesaTenbHOCTH
MHTerpnpoBaHHble HedhTsHbIE M ra30Bble KOMNaHWUK
PasBeaka v aobblva Hed TV M rasa
MNepepaboTka n cbblT HedTH 1 rasa
XpaHeHve 1 TPaHCNOPTMPOBKa HedTu 1 rasa
MOEXOG, RTSog DHepropecypchbl P P PTVP ®

BypeHue HedTsHbIX M ra3oBblX CKBaXWH

MpousBoacTBo 060pyAOBaHNSA Ans HedTerasoBoW 0TPACAM U YCIyru Mo ero
UCM0JIb30BaHMIO

[Jo6blya yrns 1 noTpebaseMoro Tonvea

MOEXCH, RTSch

Xvumus v HedbTexumus

I'Ipom3Bo,qcho OCHOBHbIX XMMUYECKUX BELLECTB

,D,VIBepCVICbVILIVIpOBaHHbIe XUMUYECKNE KOMMaHUK

Mpou3BOACTBO YAOBPEHMIA 1 XMMUYECKOI NPOAYKUUM CENbCKOXO3AMCTBEHHOO
Ha3HayeHus

I'Ipom3Bo,qcho MPOMbILIEHHbIX ra30B

I'Ipom3Bo,qcho XUMNYECKNX BELWLECTB CneunanbHOro HasHadyeHus

MOEXMM, RTSmm

MeTannbl n nobblua

Mpon3BoACTBO antOMUHUS

[nBepcndurumMpoBaHHble MeTanypruyeckme 1 Ao6bbiBatoLme KOMNaHUK, BKoYast
[06bI4y KOKCYtoLerocs yris

[obblua meau

[obblya 30n0Ta

ﬂOGbIHa AparoueHHbIX METANI0B U MMHEPANOB

[Jobblya cepebpa

Mpon3BoaCTBO CTaaun

MPOMBILLIEHHOCTb

AspokocMmyeckas u O60pOHHaﬂ MPOMBbILLUIEHHOCTb

Mpon3BOACTBO CTPOUTENbHBIX nsgenuii

CTpOMTENbCTBO M MOHTAX MHXEHepHOro o60pyaoBaHus

MpoV3BOACTBO 31EKTPO060PYA0BaHNS

[edaTenbHOCTb NO yrnpaBneHuto hMHaHCOBO-MPOMBbILLNIEHHBIMW FpynnaMun
XOJ1IAUHI-KOMMNaHNAMU

MalmHocTpoeHmne

Toprosble KOMNaHWUM 1 AMCTPUGLIOTOPBI

MOEXTN, RTStn

TpaHcnopT

'py30Bble NepeBo3ku BO3AYLUHLIM TPAHCMOPTOM U JIOFUCTUKA

[JesTenbHOCTb BO3AYLIHOMO TpaHcnopTa

[esTenbHOCTb MOPCKOro TpaHCnopTa

[esTenbHOCTb aBTOMOBUIIBHOIO M XKEIE3HOAOPOXHOro TpaHCmopTa

TpaHcnopTHas MHGPaACTPYKTypa

MOEXCN, RTScr

MoTpebuTenbCKUIN CEKTOP

JlerkoBble aBTOTPAHCMOPTHbIE CPEACTBA U KOMMJIEKTYOLME

|_|0Tpe6VITEJ'IbCKVIe TOBapbl A/INTENbHOIO NoJ1b30BaHNA U o4eXaa

MoTpebuTtenbckue ycnyru

CMW, peknaMHas 1 nsgaTenbckasl 4esTeNbHOCTb

Po3HMYHasa Toprosns

Mnwesas NPOMBbILLIEHHOCTb

BblTOBbIE TOBapbl M MpeaMeThI JIMYHOW TUrMEHDI

3apaBooxpaHeHme

BaHKOBCKas AeaTeNbHOCTb

MOEXFN, RTSfn DurHaHCbI [vBepcndrumMpoBaHHble PUHAHCOBbIE YCIYTU
CrpaxoBaHue
MpeaocTaBneHne pa3Hoo6pasHbiX yCiyr B 061aCTU TENEKOMMYHUKALMI

MOEXTL, RTStl TenekoMMyHUKaLnn peA P P Y .Y Y 4
MpepocTaBneHne ycnyr 6ecnpoBoAHON CBA3W

MOEXEU, RTSeu DnekTpo3HepreTuka SnekTpocHabxeHune
MporpammHoe obecneyeHue u ycnyru

. MNHbOopMaLMOHHbIE

MOEXIT, RTSit TeXHONOrMN Mpon3BOACTBO BbICOKOTEXHOIOMMYHBIX annapaTHbIX CPeACTB, NOYNpPOBOAHUKOB U
obopyaosaHus
Onepaunu ¢ HeABUXMUMOCTbIO

MOEXRE, RTSre CTpouTenbCcTeo pau A
KunmwHoe cTponTenbCTBo

- Xonauxru™ KoMnaHuu, Begylume AesTenbHOCTb B HECKOSIbKUX CEKTOPaX 3KOHOMUKM

* PacyeT OTPac/eBOro MHAEKCA HE OCYLLECTBIIAETCA
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ToBapHble 3HaKu

MpunoxeHue 5
Kk MeTtopuke pacueta MHpekcoB MockoBCKoOil Bupikn

Koa UHpekca

ToBapHbIN 3HaK

Homep CBupgetenncrea
Ha TOBapHbI 3HaK

NHaekc Mocbupxu 630519
IMOEX MOEX Russia Index 643075
NHpekc PTC 322604
RTSI RTS Index 326584
MOEXBC NHpekc Mocbupxxn ronybbix guiiek 684316
MOEXEU NHaekc MocbnpXu 351eKTpo3HepreTukm 684143
RTSeu NHaekc PTC 3neKkTposHepreTuku 379935
RTS Electric Utilities Index 380232
WHpekc PTC duHaHcoB 380225
RTSfn RTS Finances Index 380228
RTSmm NHaekc PTC meTannos 1 gobulum 380229
RTS Metals & Mining Index 380227
WHpekc PTC HedTn 1 rasa 380231
RTSog RTS Oil & Gas Index 380230
NHaekc PTC I'IOTpeﬁtiTeJ'leKMX TOBapoB U 384024

RTScr PO3HMYHOU TOProB/N
RTS Consumer & Retail Index 380233
RTSHI MHpekc PTC TenekoMMyHUKaLMK 384023
RTS Telecom Index 384022
RTSin MHaekc PTC NpOMBILLAEHHOCTH 380226
RTS Industrial Index 387179
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MepeyeHb MHAEKCOB NMOJIHO BOXOQHOCTHU

MpunoxeHue 6
Kk MeTtoauke pacueta MHaekcoB MockoBCkoit Bupixmu

Kon

WNHAekcbl NONHON AOXOAHOCTH

«HETTO>, M0 HaJIOroBbIM CTaBKaM MHOCTPaHHbIX «HEeTTO>, MO HAaJIOrOBbIM CTaBKaM POCCUMCKNX Baniota
LleHOBOro «6pyTTO» . o
opraHusaumin opraHusauum pacuerta
WHpekca
Kon HaumeHoBaHue Kon HanmeHoBaHue Kon HaunmeHoBaHue
MOEX Russia Total Return Index IIVrI1 35))(( Russia Net Total Return (Non-Resident) MOEX Russia Net Total Return (Resident) Index
IMOEX MCFTR MHaekc Mocbupxy NoHOM AOXOAHOCTH MCFTRN MHpekc MocBbypiku NOMHOWM AOXOAHOCTU HETTO» MCFTRR MHaekc Mocbupxxu NOHOM AOXOAHOCTU «HETTO» RUB
«BpyTTO». (No HanoroBbIM CTaBKaM MHOCTPaHHbIX (No HaNoroBbIM CTaBKaM POCCUICKMX
MHaekc Mocbupxu NoHOM AOXOAHOCTH opraHusaumi) opraHuv3aLmif)
RTS Total Return Index RTS Net Total Return (Non-Resident) Index RTS Net Total Return (Resident) Index
RTSI RTSTR o RTSTRN WHpekc PTC NofiHoM AOXOAHOCTU «HETTO» (Mo RTSTRR MHpekc PTC nonHoi AOXOAHOCTU «HETTO» (Mo usb
MHpekc PTC nonHow A0X0AHOCTH o " Y
HaNoOroBbIM CTaBKaM MHOCTPAHHbIX OpraHW3aLuin) HafIoroBbIM CTaBKaM POCCUCKUX OpraHM3aLuit)
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 MCFWTRN MHpekc Mocbypxxu — akTMBHOE ynpaBneHue noJiHoM MCFWTRR MHpekc Mocbupxu — akTuBHOE ynpasneHue RUB
NHaekc Mocbupxu — akTnesHoe v
NPABIIEHME NONHOM LIOXOAHOCTH [IOXOAHOCTU «HETTO» (Mo HasloroBbIM CTaBKaM MONIHOA AOXOAHOCTU «HETTO» (I'IOvHaHOFOBbIM
Y MHOCTPaHHbIX OpraHu13aLui) CTaBKaM POCCUICKMX OpraHv3aL i)
MOEX Blue Chip Total Return Index IIVrIgE))(( Blue Chip Net Total Return (Non-Resident) IIVInaE))(( Blue Chip Net Total Return (Resident)
MOEXBC MEBCTR MEBCTRN MHaekc Mocbupxu rony6bbix dhuwek nosiHown MEBCTRR MHaekc Mocbupxu rony6boix duwiek nosHoM RUB
NHpekc Mocbupxu ronybeix puiiek
M [IOXOAHOCTU «HETTO» (MO HasIoroBbIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HANOroBbIM CTaBKaM
MOJTHOW AOXOAHOCTM o . 9
VHOCTPaHHbIX OpraHv3aumi) POCCUNCKUX OpraHun3aumnin)
MHaekc MocBupxu NonHoN A0X0AHOCTM ) R
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 WHaeke MocBupxv cpeaHeii 1 Manoji MESMTRN NHpekc Mocbupxu cpeleem 1 Manon MESMTRR NHpekc Mocbupxu cpeleeM n Manon RUB
o KanuTanusauum NoaHOM AOXOAHOCTU «HETTOo» (no KanuTanu3auum nosiHoON AOXOAHOCTU «HETTO» (Mo
KanuTanuMsaunm NoaHOM AOXOAHOCTM o o .
HanoroBbiM CTaBKaM MHOCTPaHHbIX OpraH13aLmi) HanoroBbIM CTaBKaM POCCUMWCKUX OpraHn3aLuit)
RTS SMID Total Return Index RTS SMID Net Total Return (Non-Resident) Index RTS SMID Net Total Return (Resident) Index
RTSSM RUSMTR o o RUSMTRN | WHaekc PTC cpeaHeii n Manow kanutanusawuum RUSMTRR | WHaekc PTC cpeaHeit u Manoii kanutanvsaumm usb
Wrnekc PTC cpenen v Manou MOJHOM AOXOAHOCTU «HETTO» (MO HanoroBbiM MOJSHOW [OXOAHOCTU «HETTO» (MO HaNoroBbiM
KanuTanuMsaunm NoaHOM AOXOAHOCTM < o o
CTaBKaM MHOCTPaHHbIX OpraHn3aumnii) CTaBKaM POCCUICKMX OpraHv3aLmin)
MOEX Oil and Gas Total Return Index ;:ISE))(( Oil and Gas Net Total Return (Non-Resident) n(c)igi( Oil and Gas Net Total Return (Resident)
MOEXOG MEOGTR . MEOGTRN | WHaekc Mocbupxu HedTU 1 rasa nosHom MEOGTRR | WMHaekc Mocbupxu HedT 1 rasa nosHom RUB
NHaekc Mocbupxu HedTH 1 rasa nosiHon
OXOIHOCTH [IOXOAHOCTU «HETTO>» (MO HasloroBbIM CTaBKaM [IOXOAHOCTU «HeTTO» (MO HANIOroBbIM CTaBKaM
Hoxon MNHOCTPaHHbIX OpraHu13auui) POCCUWCKMX OpraHv3aumii)
RTS Oil & Gas Total Return Index ?rljsef" & Gas Net Total Return (Non-Resident) RTS Oil & Gas Net Total Return (Resident) Index
RTSog RUOGTR RUOGTRN MHpekc PTC Hed T 1 rasa nosiHOM AOXOAHOCTU RUOGTRR MHpekc PTC HedTH 1 rasa nosHOM AOXOAHOCTU usb

WHpaekc PTC Hed TV v rasa nonHom
[IOXOZIHOCTM

«HETTO» (MO HANOroBbIM CTaBKaM MHOCTPAHHbIX
opraHvsauum)

«HETTO» (M0 HANOroBbIM CTaBKaM POCCUIACKMX
opraHusaummn)
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WNHAekcbl NONHON AOXOAHOCTH

Koa «HETTO>, M0 HaJIOroBbIM CTaBKaM MHOCTPaHHbIX «HETTO0>, MO HAJIOroBbIM CTaBKaM POCCUMCKUX Baniota
HeHOBOro «6pyrTO» opraHusauuiu opraHusauum acuerta
WUHpekca P P P

Kon HaunmeHoBaHue Kon HaumeHoBaHue Kon HaunmeHoBaHue
MOEX Electric Utilities Total Return Index MO!EX Electric Utilities Net Total Return (Non- MOEX Electric Utilities Net Total Return (Resident)
Resident) Index Index
MOEXEU MEEUTR WMHaeke MocBMpv 3neKTpo3sHepreTukM MEEUTRN MHpekc Mocbupxu 3neKTposHepreT1kn nonHon MEEUTRR MHpexkc Mocbupxu 3neKTposHepreTUkn nonHoun RUB
< [IOXOAHOCTU «HETTO» (MO HasloroBbLIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HANoroBbIM CTaBKaM
MOJSTHOW AOXOAHOCTM o . .
MHOCTPaHHbIX OpraHu3aLui) POCCUCKMX OpraHv3aLuii)
RTS Electric Utilities Total Return Index RTS Electric Utilities Net Total Return (Non- RTS Electric Utilities Net Total Return (Resident)
Resident) Index Index
RTSeu RUEUTR o RUEUTRN WHaekc PTC 31eKTpo3HepreTMK1 NosHoM RUEUTRR WHaexc PTC aneKkTposHepreTvkn NosHow usb
MHpaekc PTC anekTposHepreTUku nosHowm
OXORHOCTH [IOXOAHOCTU «HETTo» (o HasloroBbIM CTaBKaM AOXOAHOCTN «HETTO» (nov HaNIoroBbIM CTaBkaM
A MHOCTPaHHbIX OpraHun3aL i) POCCUCKMX OpraHu3aLmii)
MOEX Telecommunication Total Return MOEX Telecommunication Net Total Return (Non- MOEX Telecommunication Net Total Return
Index Resident) Index (Resident) Index
MOEXTL METLTR " METLTRN MHpekc MocBbupXku TeNEKOMMYHUKaLIMIA NOHOW METLTRR MHaekc MocbupXxu TenekoMMyHUKaLWiA NoIHOM RUB
NHaekc Mocbupu TenekoMMyHuKaLum
< [IOXOAHOCTU «HETTO» (MO HasloroBLIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HaNIOroBbLIM CTaBKaM
MOJSTHOW AOXOAHOCTM o . .
MHOCTPaHHbIX OpraHu13aLui) POCCUWCKMX OpraHv3aLmii)
RTS Telecommunication Total Return RTS Telecommunication Net Total Return (Non- RTS Telecommunication Net Total Return
Index Resident) Index (Resident) Index
RTStI RUTLTR . . RUTLTRN MHaekc PTC TenekoMMyHWKaLui NoHom RUTLTRR MHaekc PTC TenekoMMyHUKaLuiA NonHOM usb
WHpekc PTC TenekoMMyHMKaLKU noHoON
OXOAHOCTH [IOXOAHOCTU «HETTO» (Mo HasloroBLIM CTaBKkaM /OXO[IHOCTU «HETTO» (nou HafIOroBbIM CTaBkaM
A MHOCTPaHHbIX OpraHu3aLui) POCCUWCKMX OpraHu3aLmii)
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 WHaeke MocBMpK¥ METaNoB 1 A06bIuM MEMMTRN | WMHaekc MocBupxu MeTannios v A06bI4KM MONHOM MEMMTRR | WHaekc Mocbupxwu meTannos u Ao6bi4mn NosHOM RUB
< [OXOAHOCTN «HETTO» (MO HanoroBbIM CTaBKaM [IOXOHOCTN «HETTO>» (MO HaNIoroBbIM CTaBkaM
NOSIHOM AOXOAHOCTU o . .
VHOCTPaHHbIX OpraHv3aumi) POCCUNCKUX OpraHunsaumnin)
RTS Metals & Mining Total Return Index RTS Metals & Mining Net Total Return (Non- RTS Metals & Mining Net Total Return (Resident)
Resident) Index Index
RTSmm RUMMTR . RUMMTRN | WHaekc PTC MeTannoB 1 Ao6biumM NOSHOM RUMMTRR | WHaekc PTC MeTannoB 1 Ao6bi4mM NOMHOM usb
WHpekc PTC meTannos v Aobbluu NonHoM
OXOIHOCTH [OXOAHOCTN «HeTTOo» (MO HaNoroBbIM CTaBKaM [IOXOHOCTN «HETTO>» (MO HANoroBbIM CTaBkaM
AoxoA MHOCTPAHHbIX OpraHusaumui) POCCUICKMX OpraHu3auui)
MOEX Financials Total Return Index MOEX Financials Net Total Return (Non-Resident) MOEX Financials Net Total Return (Resident)
Index Index
MOEXFN MEFNTR M:fgksol\(’:l?;Bmpmm (vHaHCoB nonHoiA MEFNTRN MHaekc Mocbupxu hMHAHCOB MOJSTHOM AOXOAHOCTH MEFNTRR MHaekc Mocbupxu hMHaHCOB MOSHOM RUB
Hoxon «HeTTOo» (MO HaNoroBbIM CTaBKaM MHOCTPaHHbIX [OXOAHOCTN «HETTO>» (MO HANIoroBbIM CTaBkaM
opraHvsaumui) POCCUICKMX OpraHu3aLuii)
RTS Financials Total Return Index ;lr;lzjse)lzmanqals Net Total Return (Non-Resident) RTS Financials Net Total Return (Resident) Index usD
RTSfn RUFNTR WHaeke PTC dMHAHCOB MosTHOM RUFNTRN MHpekc PTC ¢purHaHCOB NOMHOM AOXOAHOCTU RUFNTRR MHpekc PTC duHaHCoB nosHom AOXOAHOCTM
OXOIHOCTH «HeTTOo» (MO HaNoroBbIM CTaBKaM MHOCTPaHHbIX «HeTTO» (MO HaNoroBbIM CTaBKaM POCCUMACKMX usD
Hoxon opraHvsauum) opraHusaummn)
MOEX Consumer Total Return Index MOEX Consumer Net Total Return (Non-Resident) MOEX Consumer Net Total Return (Resident)
Index Index
MOEXCN MECNTR MECNTRN MHpekc Mocbupyun noTpebutenbckoro cektopa MECNTRR MHpekc Mocbupxu noTpebutensckoro cektopa RUB

WHaekc Mocbupxu noTpebutenbckoro
CeKTopa MOJIHOM OXOAHOCTM

MOJIHOM AOXOAHOCTU «HETTO» (MO HaNoroBbIM
CTaBKaM MHOCTPaHHbIX OpraHM3aLmii)

MOJTHOM JOXOAHOCTU «HETTO» (MO HaNOoroBbIM
CTaBKaM POCCUICKMX OpraHv3aL i)

28




WNHAekcbl NONHON AOXOAHOCTH

Koa «HETTO>, M0 HaJIOroBbIM CTaBKaM MHOCTPaHHbIX «HETTO0>, MO HAJIOroBbIM CTaBKaM POCCUMCKUX Baniota
HeHOBOro «6pyrTO» opraHusauuiu opraHusauum acuerta
WUHpekca P P P

Kopn HanmeHoBaHue Kopn HaumeHoBaHue Kon HanmMeHoBaHMe
RTS Consumer Total Return Index ?rljsefonsumer Net Total Return (Non-Resident) RTS Consumer Net Total Return (Resident) Index
RTScr RUCNTR RUCNTRN MHpekc P1;C I'IOTpeGMTeﬂbCKl:l‘X TOBapoB 1 RUCNTRR NHpekc PTVC r|0Tpe6v|TeanK@x TOBapoB U USD
WHpaekc PTC noTpebutenbckux TOBapoB U PO3HWYHOW TOPrOBAW MONHOW AOXOAHOCTU KHETTO» PO3HWYHOW TOProB/W NOSHOW AOXOAHOCTU
PO3HUYHOW TOProB/AW MOJSTHOW AOXOAHOCTM (No HanoroBbIM CTaBKaM MHOCTPaHHbIX «HeTTo» (Mo HasIOroBbIM CTaBKaM POCCUIACKMX
opraHusaumi) opraHuv3aumif)
MOEX Chemicals Total Return Index ;\?1(35))(( Chemicals Net Total Return (Non-Resident) IIVIH(SE))(( Chemicals Net Total Return (Resident)
MOEXCH MECHTR MECHTRN MHaekc MocBypXku XMMUM 1 HEDTEXMMUM MOJSTHOM MECHTRR MHaekc MocBupxu XuMumn 1 HedTeXMUK MONTHOM RUB
NHaekc Mocbupxu xumun n HedpTexmmmm
< [IOXOAHOCTU «HeTTO» (MO HasloroBbLIM CTaBKaM [IOXOAAHOCTU «HETTO» (MO HaNoroBbLIM CTaBKaM
MOJSTHOW AOXOAHOCTM o . o
MHOCTPaHHbIX OpraHu3aLui) POCCUICKMX OpraHu3aLuii)
RTS Chemicals Total Return Index ?rljsefhemmals Net Total Return (Non-Resident) RTS Chemicals Net Total Return (Resident) Index
RTSch RUCHTR RUCHTRN MHaekc PTC XxuMun 1 HecbTeEXMMUM NOMHOM RUCHTRR MHaekc PTC xuMun 1 HedbTeEXMMUK NONHOM usb
WHaekc PTC xuMnn 1 HedTexummm
M [IOXOAHOCTU «HETTO» (MO HasloroBLIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HaNIOroBbIM CTaBKaM
MOJSTHOW AOXOAHOCTM o . .
MHOCTPaHHbIX OpraHu3aLui) POCCUWCKMX OpraHv3aLmii)
MOEX Transportation Total Return Index MO!EX Transportation Net Total Return (Non- MOEX Transportation Net Total Return (Resident)
Resident) Index Index
MOEXTN METNTR WHaeke MocBupsv TPaHCopTa MoNHOM METNTRN MHpekc Mocbupxwu TpaHcnopTa nosiHomn METNTRR MHpekc Mocbupxu TpaHcnopTa nosiHon RUB
OXORHOCTH [IOXOAHOCTU «HeTTO» (MO HasloroBLIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HaNIOroBbLIM CTaBKaM
A MHOCTPAHHbIX OpraHusaumi) POCCUMNCKMX OpraHun3aumi)
RTS Transportation Total Return Index RTS Transportation Net Total Return (Non- RTS Transportation Net Total Return (Resident)
Resident) Index Index
RTStn RUTNTR . RUTNTRN MHaekc PTC TpaHcnopTa NoJHOWM AOXOAHOCTU RUTNTRR MHaekc PTC TpaHcnopTa NosiHOM AOXOAHOCTW usb
WHaekc PTC TpaHcnopTa nosiHon o
«HETTO» (N0 HaNoroBbIM CTaBKaM MHOCTPAHHBIX «HEeTTO» (MO HaNoOroBbIM CTaBKaM POCCUMCKMX
[I0XOAHOCTH o o
opraHusaumm) opraHusauun)
MOEX Real Estate Total Return Index MOEX Real Estate Net Total Return (Non-Resident) MOEX Real Estate Net Total Return (Resident)
Index Index
MOEXRE MERETR MERETRN = MERETRR = RUB
WHaeke MocBUpK# CTPONTENTbHBIX MHAeKE MocBupXu CTpoUTENbHBIX KOMMAHWUI MHLIEKE MocBupXu CTpoUTENbHBIX KOMNAaHWUI
o M NOJTHOW AOXOAHOCTU «HETTO» (N0 HaNoroBbIM MONHOM [OXOAHOCTN «HETTO» (MO HaforoBbIM
KOMMaHWUIA MONHOW AOXOAHOCTM o o o
CTaBKaM WHOCTPaHHbIX OpraHu13aLuni) CTaBKaM POCCUICKMX OpraHv3aLmi)
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 CTOOUTENbHbIX KOMN@HMiA RURETRN WHpekc PTC cTponTesbHbIX KOMMAHWI NMOMHOM RURETRR MHpekc PTC cTponTenbHbIX KOMMAHWI MOHOM usb
ACKE P [IOXOAHOCTUN «HETTO» (MO HasloroBbIM CTaBKaM [IOXOAHOCTU «HETTO» (MO HANOroBbIM CTaBKaM
MOJTHOW AOXOAHOCTM o . o
VHOCTPaHHbIX OpraHvsaumi) POCCUNCKUX OpraHunsaumin)
WHaeke MoCB Y MHBOPMALIMOHHBIX MHAGKE MocBbupxu MHOOPMALMOHHBIX TEXHOMNOT A NHpekc MOEEVIp)KVIVVIHd)OpMaLlVIOHHbIX
TEXHONOM I MONHOI IOXOAHOCTH NMOJTHOW AOXOAHOCTU «HETTO» (MO HanoroBbiM TEXHOMOr NI NOMHON AOXOAHOCTU «HeTTo» (Nno
MOEXIT MEITTR Aoxon MEITTRN CTaBKaM MHOCTPAHHbIX OpraH13aumii) MEITTRR Ha/loroBbIM CTaBKaM POCCUICKMX OpraHu3aumui) RUB
MOEX IT Total Return Index MOEX IT Net Total Return (Non-Resident) Index MOEX IT Net Total Return (Resident) Index
WHAEKE PTC MHbOPMALIOHHBIX MHpekc PTC MHGOPMaLMOHHBIX TEXHOMOTMIA NOMHOW MHAEKS PTC vH(OPMaLMOHHbBIX TEXHOMOT NI
o . [IOXOAHOCTU «HeTTO» (N0 HasIoroBbIM CTaBKaM MONHOM JOXOAHOCTU «HETTO» (N0 HaNoroBbIM
TEXHOMOrniA NONMHOM AOXOAHOCTM o o o
RTSit RUITTR RUITTRN VMHOCTPaHHbIX OpraHusaumi) RUITTRR CTaBKaM POCCUWCKMX OpraHusauui) usD
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 MHAEKCOB NOJIHOI AOX0AHOCTM MOoCKOBCKOWM bupxu

Kon
UHpekca

HauvanbHoe
3HaueHue

[ata
nepsoro
pacuera

Kon
UHpekca

HavanbHoe
3HauyeHue

OaTa
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

Kon HavanbHoe ARara
UHpekca 3HauyeHue nepsoro
pacyeta
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 MOJTHON AOXOAHOCTU — 1 pa3 B AeHb.

30



	1.  Общие положения
	1.1. Термины и определения
	1.2. Семейство Индексов

	2. Расчет Индексов
	2.1. Общий порядок расчета ценовых Индексов
	2.2. Общий порядок расчета Индексов полной доходности
	2.3. Порядок расчета Индексов полной доходности "брутто"
	2.4. Порядок расчета Индексов полной доходности "нетто"
	2.5. Определение цены Акции
	2.6. Определение количества акций и коэффициентов free-float
	2.7. Определение коэффициента ликвидности и дополнительного весового коэффициента
	2.8. Расчет весовых коэффициентов
	2.9. Расчет Делителя

	3. Формирование и пересмотр Баз расчета Индексов
	3.1. Принципы формирования Баз расчета
	3.2. Алгоритм формирования Базы расчета Индекса акций широкого рынка
	3.3. Алгоритм формирования Базы расчета Основного индекса
	3.4. Алгоритм формирования Базы расчета Индекса средней и малой капитализации
	3.5. Алгоритм формирования Базы расчета индексов голубых фишек
	3.6. Алгоритм формирования Баз расчета Отраслевых Индексов
	3.7. Алгоритм формирования Базы расчета Индекса МосБиржи инноваций
	3.8. Порядок пересмотра баз расчета
	3.9. Учет корпоративных событий

	4. Регламент расчета и раскрытия информации об Индексах
	4.1.  Индексный комитет
	4.2. Расписание расчета
	4.3. Контроль за расчетом Индексов
	4.4. Раскрытие информации

	Приложение 1
	Приложение 2
	Приложение 3
	Приложение 4
	Приложение 5
	Приложение 6

