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1. TepMmuHbI U onpeaeneHusA

1.1. B Hactoswen MeTtoguke pacyeta WMHOekca MCnonb3yloTcs crieaylowme TepMuHbl Y
onpeaeneHuns:

Basa pacueTa - nepeyeHb LieHHbIX Bymar, N0 KOTOPbIM paccyYnTbIBalOTCA 3HaYeHusa ViHgekca;

Ba3oBbIN akKTUB — LUEHHble Oymarn unu WHOCTPaHHble (UHAHCOBbLIE WHCTPYMEHTHI,
KBanuuumMpoBaHHbIe B Ka4eCcTBe LeHHbIX bymar B PO;

Bupxa — [My6nmyHoe akumoHepHoe obiectso «Clb bupxay;

[aTta oueHKU — kKaxablh Toprosbl AeHb, HAYMHAA ¢ AaTbl NEPBOro pacyeTa NHAOEKCa;

[Jata pacuyeTa Beca - [aTa Hayana pacyeToB, a Takke TpeTunm Paboumii OgeHb Kaxaoro
KaneHgapHoro ksaptana;

Data dopmupoBaHna basbl pacyeTta - gata Hayana pacyeToB, a Takke Tpetun Pabounn
AeHb KaXaoro KaneHaapHoro roaa;

M3meHeHMe MCTOYHMKA NMPOLIEHTHOM CTaBKM — cOObIiTME, MpU KOTOPOM CTaBka Gonee He
cuMTaeTcsa penpeseHTaTMBHOM ANdA Lenen onpegeneHus 6e3puckoBOM CTOMMOCTM AeHer, nmbo
NPOMCXOANT  CyLWEeCTBEHHOE W3MEeHeHue nopsgka pacyeTa CTaBkM  WAWM KOMMOHEHTOB,
y4nTbiBaeMbIX NpY onpeaeneHnn CTaBkn, KOTOpoe, N0 MHEHMIO Bupxu, He aBnsieTca NpuemMnemMbiM;

MHaekc — uHaekc «MHTEP®AKC POCCUWCKWME NMWAOEPBLI 2.0 — INTERFAX RUSSIAN
LEADERS 2.0 INDEX (SPBIRUS2)»: oOHOOBBIN WHOEKC, KOTOPLIA OTpaXaeT W3MEHEeHue
CymMMapHon ctommocTu LleHHbix Bymar, BkntoveHHbIX B basy pacyeTa, nnm vHbIX nokasaTenen no
LleHHbIM Bymaram, BkntoYeHHbIM B bady pacdeTta, B COOTBETCTBUM C MOPSAKOM pacyeTa UHAOEKCa;

Kanutanusauusa - cOBOKynHasi LeHa BCeX akuuin aMuTeHTa aktmBa (nunbo akumin/gonen
WHBECTULMOHHOrO poHAa), AOMYLLEHHbIX K Ny6nuyHoMy obpalleHuio, npy 3TOM LeHa Kaxaow
akumu/gonun onpegenseTcs Kak LeHa ogHon akumn/gonm Ha koHel ToproBoro AHs;

KomuteT — MiHpekcHbin komuteT MNMAO «Cl1b Bupxay;

MeToguka — HacToswan MeTtoanka pacyeta MIHaekca;

Mopor nMKBMAHOCTU — 3HA4YeHne cpegHeaHeBHoro obbema ToproB Anga basoBoro akTuBea,
paBHoe 600 MnH pybnen P®.

Cant — oduumnanbHbin canT bupku, Ha KOTOPOM OcCyLlecTBnseTcs nybnukauusa sHavyeHus
MHaekca, pasamelleH B ceTu VIHTepHeT no agpecy https://spbexchange.ru/;

CpeaHeaHeBHOM 06bEM TOProB - OTHOLLEHME COBOKYMHOro o6bema cAenok 3a Kaxabli eHb
B YKa3aHHOM nepuoge Ha cooTBeTcTBylowen bupxe, Kk konuyecTBy TOproBbiX OHEN B TakoM
nepvoae;

LleHHaa ©Oymara — ueHHas Oymara, saBnsAlWAaaca OObIKHOBEHHOW akuuewn, rnobanbHon
aenosntapHon pacnuckon (GDR), amepukaHckon genosutapHon pacnmckon (ADR) nnmn ETF,;

AMUTEHT — KOMNaHu4, BbinycTueluasa LieHHyo Bymary, paccmatpyMBaemMyto OnS BKAKOYEHUS B
basy pacueta (B cnydae, ecnu LleHHon Oymaron siBnsetca genosuTapHas pacnucka, TO NoA
OMUTEHTOM MNOHMMAETCH KOMMaHWS, BbINyCTMBLIAA LUEHHy0 Oymary, npaBa Ha KOTOPYH
yOoCTOBeEpPSIET COOTBETCTBYIOLLAS AeN0o3MTapHas pacnucka).

1.2. TepmuHbl, cneumanbHO He onpeaeneHHble B MeToanke, MCNOMb3ylTCA B 3HAYEHUSX,
yCTaHOBJEHHbIX 3aKoHoAaTenbcTBOM Poccuickon ®enepaunm u gokyMmeHTamu bupxn.

2. Oo6wue nonoxeHus

2.1. VHgekc oTpaxaeT WM3MEHEeHMe CTOMMOCTM W BOMATUABHOCTU UeHbl LleHHbix Gymar,
Bxogawwmx B basy pacdeta. CteneHb BAUSHUA CTOMMOCTU LIeHHbIX Gymar, BkMtoveHHbIX B basy
pacyeta, Ha 3HadeHve WHOeKkca KOppPEeKTUpYeTCA eXeOQHEeBHO C Lenbio  noaaepKaHus
peann3oBaHHOW BONaTUIIbHOCTM MIHOeKCca Ha YpoBHE, BN3KOM K LieSIEBOMY 3HAYEHUIO.

2.2. MeTtoauka onucbiBaeT NopsiAok pacyéTta 3HavyeHun MiHaekca, 3HaveHne MiHaekca Ha paTy
nepBoro nNPoOU3BEOEHHOro pacyeTa, WCTOYHUKM  MHGOPMauuK, Ha OCHOBaHWM  KOTOPOW
paccunTbiBaeTca MHOekc, cpokm pacveta MHaekca u packpbitna mHdopmauun o6 MHagekce, a
TaKxke yCroBus OCYyLLECTBNEHUS KOPPEKTUPOBOK NHaekca.

2.3. MeToguka, Bce U3MEHEHNS N OONOSTHEHUA B ee coepaHue cornacyttcs KomuteTom,
yTBepxaatTcsa 'eHepanbHbIM gupekTopoM bupxu n packpbiBatotcst Ha CanTe.


https://spbexchange.ru/

2.4. BHeceHWe M3MEHEeHUW W OOornofnHeHurn B MeToamKy MOXEeT OCYLWEeCTBNATLCA He 4valle
OAHoro pasa B KBapTan. MIHgopmaumss 0 BHECEHHbLIX U3MEHEHUSX, B TOM yucne B hopme HOBOW
pefakumm MeToanku, packpbiaoTca bupxken He no3gHee, YeM 3a Hegento A0 AaTbl BCTYNNEHUS B
cuny.

3. Mpoueaypa BkntoyeHus LleHHbIx 6ymar B ba3y pacueTa

3.1. LeHHble OGymarn BkmoyatoTca B basy pacyeta no peweHuto bupxmn ¢ cornacus
UHTepdakc.

3.2. B basy pacuyeta He mMoryT ObITb BKMOYeHbl LieHHble Bymarn, ecnm OMUTEHT yKa3aHHOM
LleHHOM 6ymarn HaxoguTca B npouecce 6aHKpoTCTBa.

3.3. B basy pacuyeta Moryt ObiTb BKIOYeHbl ntobble LleHHble Gymarn, Toprywowmecs B
poccumncknx pyonsax, espo nnu gonnapax CLUA.

3.4. KomuteT MOXET AOMNOMHUTENBHO HANOXUTb OrpaHNUYeHns Ha BKtoYeHne LieHHbIx Gymar
B basy pacyeTa B cnydyae Hannumsa nHdopmaumm o cobbITUAX, KOTOPbIE NNAHUPYIOTCS Ha pbiHKE U
MOTyT MOBMMATH HA BO3MOXHOCTb BKNtoveHus LieHHon 6ymaru B basy pacueTa.

3.5. B wucknounTenbHbIX Ccnyyasx no cornacoBaHuto ¢ Komutetom Bupxka Moxet
HaknagblBaTb OrpaHWyeHus Ha BKNoveHue LleHHon Gymarn B Basdy pacyeTta nyTem BKAOYEHUS
LleHHOM Gymaru B CNMCOK UCKITIOYEHUI, packpbiBaembli Ha CanTe.

3.6. HauvanbHas basa pacueta packpbiBaeTcsa B [lpunoxeHun 1 MeToamkn, HadanbHbIA
CMUCOK NOTeHUManbHbIX ba3oBbix akTMBOB packpbiBaeTcs B [punoxeHun 3.

3.7. basa pacuyeTa cbopmmpyeTca exerogHo B [laTy popmmnpoBaHus basbl pacyeta U3 cnucka
noTeHumnanbHbIX ba3oBbix akTMBOB MO CrieayloLeMy anroputmy:

3.7.1.Bbibupatotcss basoBble akTuBbI, cpeaHeaHEBHON 00beM TOProe no kotopbiM 3a 90
OHen, npegwecteytowmx [Nate dopmmpoBaHus basbl pacyeTta, npeBbiwaeT [lopor
NMKBUOHOCTY;

3.7.2. U3 nonyumuBlieroca cnucka uckn4yawTca basoBble akTuBbl, AN KOTOPbIX
cywectByeT Tpu ba3oBbix akTMBa TOW Xe TeMaTU4ecKOW HanpaBrneHHOCTM ¢ Bonblien
PbIHOYHOW KanuTanuaaumen ammteHTa basoBoro akTmBea;

3.8. Cnncok noTeHumanbHblX bBas3oBbIX akTMBOB opmupyeTca exerogHo B [aTty
dopmupoBaHua basbl pacdeTa Ha OCHOBe akuui, Bxoadwmx B uHgekc IMOEX (mnn uHaekc —
npeeMHuk nHaekca IMOEX) n oTHeceHus aMUTEHTOB Takmx Ba3oBbiX akTMBOB K onpeaeneHHbIM
oTpacnam (TeMaTMyeckon HanpasBneHHOCTUN) No pelleHutio Komutera;

3.9. WNameHeHwns B coctaBe basbl pacyeTa BcTynatoT B cuny Yyepes 10 Toprosbix AgHewn ¢ [aTbl
dopmmpoBaHuna basbl pacyeTa.

4. MNopsapok pacyéTa NHaekca

4.1. Tekyuwee 3HavyeHue MHaekca, packpblBaeTcs:
4.1.1. Ha Cante He no3gHee 1 MMHYTbI C MOMEHTA €ro pacyeTa;
4.1.2. B cneumanMsaMpoBaHHOM NporpaMmmHom uHtepdgence (API) He no3gHee 15 cekyHn
C MOMEHTa pacyeTa.

4.2. VHpekc paccuyuTbiBaeTCHa exedHEeBHO, eCnu MHOe He cornacoBaHo ctopoHamu. lNepsoe
3HayeHne WHOekca, paccyUTbiBaeMOe B TeYeHWe YyKasaHHOro nepuoga, ABNSETCA 3HayYeHWeMm
OTKpbITUSA cooTBeTcTBYlOWEro Toproeoro gHs. NocnegHee 3HaveHne NHaekca, paccumThiBaemMoe B
TeYeHMe yKasaHHOro nepuofa, SBMSETCS 3HAYEeHMEM 3aKpbiTUS COOTBETCTBYOLLEro ToproBoro
AHs. MNpwu pacuyeTe VHoekca oauH pa3 B AeHb yKadaHHble 3HayYeHns 6yayT coBnagaTb.

4.3. 3HayeHne MHOekca paccyuTbiBaeTCs Ha OCHOBaHUM MHGOPMauun o uUeHax LleHHbIx
Bymar, BKIoYeHHbIX B ba3dy pacuyeTa, NonyyYeHHbIX N3 UCTOYHUKOB, yKka3aHHbIX B MpunoxeHun 1. B
cnyyae OTCYTCTBUS Ha JaTy pacyeTa UeH, YOOBMeTBOPSALWmMX onpeaenéHHbIM Bhille YCrOBUSM,
ueHa LleHHon Gymarun, ucnonb3yemas npu pacdete WMHOekca, NpUHUMaETCA paBHOW NocnegHewn
onpeaeneHHon B COOTBETCTBMM C HACTOSALLUM MYHKTOM LieHe AaHHon LieHHown 6ymarn.



4.4, bupxa ocTtaBnsier 3a cobov npaBO MNPUMOCTAHOBUTL pacyeT UM nepepaccynTaTb
3HavyeHna WHpekca 3a Tekywmn ToproBbld OeHb WKW MHOW MPOMEXYTOK BPEMEHM B Criyvae
TexHmyeckoro cbosi MnM MHbIX OBCTOATENBLCTB, KOTOPbIE BAUSKOT HA KOPPEKTHOCTb OLEHKM
3Ha4YeHMn mHaekca (B TOM 4ucre, B Criydae HegoCTYNMHOCTU AaHHbIX MM cO0eB B MCTOYHMKAX
AaHHbIX).

4.5. [llepepacyeT oOCyLLeCTBNSAETCA cpasdy Mnocre YCTpaHeHUs COOTBETCTBYyHOLIEro cbHos.
YBegomneHue o nepepacyeTe U HoBble 3Ha4YeHna MHaekca packpbiBatoTca Ha CanTe.

4.6. [lapameTpbl Ha OCHOBaHUM CYOBLEKTMBHOW OLEHKM HE WCMOMb3YyTCA Npu pacdeTte
NHpoekca.

4.7. Pacuet UHaekca Ha [JaTy oueHkm (t) ocyiecTBnsaeTca cnegyowmnm obpasom:

DC¢¢— DC¢¢—
470, 1=l X[1+ ExpraX (oo =1) = ExpeaX( (R + 0,0081)x2-22) — Qi

I, — 3HaueHune NHgekca Ha Tekywyto daty OueHku (1);
lo - 3HauveHue UHpekca B [laTy Hayana pacyéta MHgekca (t=0), B COOTBETCTBMM C
MpunoxeHunem 2;
Exp; — 3Ha4yeHune haktopa BonaTunbHocth Ha [aTy OueHkn (t);
PP, — ueHa noptdens B faty OueHku (t);
DCit1 — KONMUYECTBO KaneHgapHblXx AHerW C npeablgywen [aTtel  OueHKM
(BkntounTEnNbLHO), Ao Tekywen Oatel OueHku (t) (ncknioyas eé);
Ri1 — 3HadeHne ctaBkm RUONIA B HenocpeaCTBEHHO npealuecTByowyto [aTe
OueHkn (t) gaty, B KOTOPYK KpeaUTHbIe opraHM3aunmn ocyLlecTBnsAT 6aHKOBCKMe
onepaumm u gpyrme cgenkm B Mockee (Poccusi), nnbo 3HauyeHue MHOW CTaBKw,
onpeagenénHon bupxen [oOpPOCOBECTHO M B COOTBETCTBMM C  PbIHOYHBIMU
npakTUKamu;
Q — BeENMUYMHaA CUHTETUYECKOro AnBuaeHaa, pasHas 2,0%.

4.7.2. 3HadeHue dakTopa BonatunbHOCTN Exp, onpegensercs Kak:

Target Vol
—F)), Fae:
Fact Volt_l))’ A

11, rae:

Expe=min(MaxExp; (

MaxExp — 150.00%;
Target Vol — 15.00%, ueneBoe 3Ha4eHueE;

N4 : 2
1 PP t—n+ 1 PP t—n+
Fact Vol= V252x [——x|-X"., (ln—"J,) — (— n (ln—nj.)) ,
n-1 n<J PP t—n—1+j n<J PP t—n—1+j
n = 20 — 3Ha4YeHne peannu3oBaHHOM BOSTATUIBHOCTW.

4.7.3. UeHna noptcena PP, onpegendaerca kak:
PP.=PP.1x(1+ YN, RatiojxA}), rge:

1 .

go2t2(1+ Af_ri)
izso PP,

60 2¢=1PP,_,

Ratiol = min| 20%, Ratio}_; X

, X X S;
Ratioj = min (20%, Np Lt bt )
i1 PXie X Si¢

Aiz(pxétDivé _1);
PXt—q

PP, — 100.00%;

pxi — Uena LleHHon 6ymarm i B [laTy oueHku (t);

px;; X S;; — Kanutanusauua basoBoro akTuBa i,

Ratiol, — pons LlenHon 6ymaru i B Base pacyeta npu YV, Ratio} = 1,

BbIpa)KeHHas B NpoLeHTax;



4.7 4.

4.7.5.

4.7.6.

4.7.7.

4.7.8.

4.7.9.

4.7.10.

4.7.11.

4.7.12.

4.7.13.

4.8. Yvyet

Divi — 03HaYaeT CyMMy HAYUCTEHHBIX, HO HE BbIMMNadYeHHbIX AUBMAEHIO0B ¢ [aTbl
pacuyeTa (t-1) go Jatbl pacueTa (t);
N — o6uee konmyecTBo LieHHbIx Oymar B base pacueTa;
AvBunaeHabl, HauyMcnsemble Ha LieHHble Bymarun, obnaratoTcst Hanorom B pasmepe
15% ansa LeHHbix 6ymar B pyonsax P®, 30% ans LieHHbix 6ymar B gonnapax CLUA,
25% ana LieHHbIx 6ymar B eBpo.
B cnyvae, ecnu ueHa LleHHon 6ymaru BblpaxeHa B BantoTe, OTNIMYHOW OT BantoTbl
WHaekca, ykasaHHon B lNMpunoxeHun 2, B KadecTBe Kypca KOHBepTauuu BasntoT
ncnonbadyetca oduumanbHelin Kypc baHka Poccum Ha [aTy OueHKM unm Kypc,
pacKpblBaeMbl APYrMM UCTOYHUKOM MO BbliGopy Bupxu.
Bupxa octaBnsieT 3a coboin NpaBo MCNOMNb30BaTb Pa3NNYHble UCTOYHMKM KYpCOB
KOHBepTauMmM B 3aBMCUMOCTW OT BanoTbl, cnegys 3a NyywuMU PbIHOYHBIMU
npakTUKaMu.
Kypc koHBepTauun npumeHseTcs ans Bcex ueH LleHHbIx Gymar, OTNAWYHbIX OT
BantoTbl MHaekca.
Bupxa packpbiBaeT UHpopmaumio 06 M3MEHEHUN UCTOYHMKA Kypca KOHBepTauuu
n/unu MmeToaukm pacdeTta kypca Ha CanTe.
3HayeHune Ratiol paccuuTbiBaeTcsa B Kaxayto [laTy pacdyeta Beca k v okpyrnsietcs
[0 YeTBEPTOro 3Haka rnocne 3anATon No npasunam MaTeMaTU4eCKoro OKpYrieHus;
3HayeHne Ratiol coxpaHsieT CBOe 3HaudeHWe A0 HacTynneHus criedylowen [atb
pacyeTa Beca U B TeveHue cnegyowmx 10 gHer nocne HacTynneHus;
Ecru sHauenne YV, Ratiol He paBHO 1 B cuny orpaHudeHuss Ratiol B 20%, TO
npeBblllalolWasl BenMYMHA NPOMOpUMOHAnNbHO — pacnpedenseTtcs B - NONb3y
ocTanbHbiXx Bas3oBbIX akTMBOB A0 BbINOMHEHMS YycnoeBus. Ecnu ato aBngaetcs
HEBO3MOXHbIM, TO OrpaHMYeHne Ha Ratiol oTMeHsieTcs:;
B criyyae OTCYTCTBMS 3HAYeHUIl px._;, MCMONMb3yeTcs MakcMManbHOe AOCTYMHOe
KOSIMYECTBO 3HAYEHUN pxi_l, npu 9ToM nepemMeHHas 60 B dhopmyne pacyeta
Ratio}, 3aMeHSETCS Ha KONNYETCBO AOCTYMHbLIX 3HAYEHNI] pxi_l;
3HayeHne MHoekca okpyrnseTcs OO BTOPOro 3Haka nocre 3ansaTon no npasunam
MaTeMaTUYECKOrO OKPYINEeHUs.

KoprnopaTuMBHbIX OEWCTBUMW, KOTOpble MpsMO He onucaHbl B MeTtoauke,

Npoun3BOANTCA B COOTBETCTBMM C [MONUTUKOM yvyeTa KopnopaTMBHbIX OEWCTBUA Bbupxu. B atom
cny4vae bupxa umeeTt npaBo BHECTU U3MeEHeHUs1 B ba3y pacyeTa.

4.9. W3meHeHue npaBwun pacyeTta WHoekca ©6e3 m3MeHeHua MeToamkm [onyckaeTcsl B
cnegylowmx cnyyasax:

49.1.

4.9.2.

Mpn HactynneHmm cobbiTns WM3MeHEeHMst MCTOYHMKA MPOLEHTHOW CTaBKM AN
ctaBkm RUONIA, B kavectBe Ri-; Bupxa, pencreys oBpocOBECTHO M pa3yMHO,
BbIbepeT unu paccumTaeT ApYryo CTaBky, KOTOPYK OydyT LUMPOKO MCMNONb30BaTh
PbIHOYHbIE YYaCTHUKM AN nepexoga oT 3HadeHus ctaBkm RUONIA K 3HayeHuto
CTaBKW, OTpakawlen CTOMMOCTb HeobecneyeHHOro 3aMMCTBOBAHUS KpPeOuTHbIX
opraHuM3aLuum Ha YCrnoBuaX OBEpPHaWT B pybnax PP ons He3aBUCUMbIX PbIHOYHbIX
KOHTpareHToB, rge 3aéMLUMKy MPUCBOEH (SIBHO WMNU OYEBMAHO) HAWUMEHbLLUWIA
BO3MOXXHbI KPEANTHLIN PUCK.

MponcxoadaTr cylecTBeHHble U3MEHEHUS B 3KOHOMUYECKOW cylHocTn WHaekca,
HanpuMmep, KOHCEepBATMBHbLIA C TOYKM 3peHus pucka bas3oBbli akTMB nepectaet
SBMATLCA TAKOBbIM, WUNW 3aTpygHeH JOocTyn K MHopmauumum, Heobxoammon ans
nogcyeta WMuHpekca. lNpu atom Ao nepecmotpa WMHOoekca B COOTBETCTBUM C
HacTosAwmuM nyHKTOM bBupxa ©Oygetr ucxoguTb M3 nocnegHen  LOCTYMNHOW
00CTOBEpPHON MHhbopMaLumu.

4.10. bupxa packpbiBaeT Ha CaiTte nHcdopmaumio 06 n3mMeHeHusIX B coctaBe basbl pacueTa u
M3MEHEeHNM pacyeTa, CBSI3aHHbIX C KOPNopaTUBHbIMW OeiCTBUMSMK, 3a 2 TOproBblX AHS A0



BCTYNNEHUS B CUNY U3MEeHeHUW. [aHHbIn NyHKT npuMeHsaeTcd, ecnu B [lonuTuke y4yeTa
KoprnopaTuBHbIX 4encTBun B MHaekcax bupxm ykasaHo nHoe.

4.11. B wucknouMTenbHbIX cnydaax (B TOM 4ucne B Crydyae TexHudeckmx c6oes,
HeaOCTYNHOCTU nHdopmaunn) bupxka MoxeT packpbiBaTb MHGOPMaLMIO 06 N3MEHEHMAX B COCTaBe
basbl pacyeTa 1 U3MeHeHUM pacdeTa, CBA3a@HHbIX C KOPNOpaTUBHbIMWU OENCTBUSIMU, HE Mo3gHee
AHS1 BCTYNIIEHUSA B CUIY TakUX U3MEHEHUI.

5. 3aknrouunTenbHble NONOXEeHUsA

5.1. bupxa MoOXeT npekpaTuTb paccyntbliBatb NHOEKC no cobCTBEHHOM MHUMUMATUBE UNU B
crniydae OTCYTCTBUSA [aHHblX, KOTOpble MO3BONAT paccuuTatb WHOekc. YBegomneHwe o
npekpaLlieHmn pacdeta no uHuumatmee bBupxun nybnukyetcsa Ha Cavite He nosgHee, Yem 3a 14
KaneHaapHbIX AHeWn A0 AaTtbl NpeanonaraeMoro nocnegHero pacyera.

5.2. bupxa ocyuwectBndeT onpegeneHne coctaBa basbl pacdeTa M pacyeT 3HaYeHUn
MHoekca B COOTBETCTBUM C NyYLWMMU PbIHOYHBIMW MPAKTUKaMW, HOPMaTUBHbIMU akTamn BbaHka
Poccum 1 nHbimm 3akoHogaTenbHbIMK aktTammn Poccuiickon depepaumm, a Takke B COOTBETCTBUM C
BHYTPEHHUMU JOKyMeHTamn bupxu n peweHnammn KomuteTa.

5.3. 3HaueHue VMHgekca He oTpaxaeT Gyaylme pbiHOYHbIE Noka3aTtenu LieHHbIx Gymar.



MPUNOXEHMKE 1
Bba3sa pacuera:

TemaTnyeckasn
HanpaBfieHHOCTb
Ba3oBoro akTuBa i

1. HanmeHoBaHue Ba3oBoro akTmBa i
2. AcTtouHuk onpepeneHus LleHbl BaszoBoro akTuBa i

Ratiofc

PUHAHCOBBIN CEKTOP

1.My6nuyHoe akumoHepHoe obuectBo "CoepbaHk
Poccun" (SBER)

AkLMA 0ObIKHOBEHHASA

ISIN: RU0009029540

CFl: ESVXFR

2. Hdbopmauma, umetolasncs B pacnopsbkeHnn bupxn,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM OKYMEHTamMm

Bupxu (Tekywas LeHa pblHKa, LeHa 3aKpbIThs)

15.11%

HedTerasosasi
NPOMBbILLNEHHOCTb

1.My6nu4yHoe akumoHepHoe obwecto "asnpom” (GAZP)
AkLMA 0ObIKHOBEHHASA

ISIN: RUO007661625

CFl: ESVXFR

2. Hdopmaumsa, umetoLasncs B pacrnopsikeHnn bupxu,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM OKYMEHTamm
Bupxu (Tekywas LeHa pblHKa, LeHa 3aKpbITvs)

19.97%

HedTerasoBasi
NPOMBbILLNEHHOCTb

1.MNy6nunyHoe akumoHepHoe obwecTBo "HedTsaHas
komnaHus "PocHedTb" (ROSN)

AkLMA 0ObIKHOBEHHASA

ISIN: RUOOOA0J2Q06

CFl: ESVXFR

2. IHhopmaums, nmetoLasica B pacnopsbkeHumn bupxn,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM SOKYMEHTamm

Bupxn (Tekywasa LeHa pbiHKa, LeHa 3aKpbITns)

16.14%

HedTerasoBas
NPOMBbILLUNEHHOCTb

1.MNy6nunyHoe akumoHepHoe obuwecteo "HOBATIK"
(NVTK)

AKUMSA 0ObIKHOBEHHAas

ISIN: RUOOOAODKVS5

CFl: ESVXFR

2. IHhopmaums, nmetoLasica B pacnopsbkeHumn bupxn,

B TOM YuUcre onpeaensemasi BHyTpeHHUMM JOKYMEHTamMm

Bupxu (Tekylwas ueHa pbliHKa, LeHa 3aKkpbiTUs)

13.21%

MeTannyprus
ropHogo6LIBatoLLas
NPOMBbILLNEHHOCTbY

n

1.My6nunyHoe akumoHepHoe obLwecTBO "MOpHO-
MeTannypruyeckas komnaHus "Hopunbckui Hukenb"
(GMKN)

AKUMSA 0ObIKHOBEHHAS

ISIN: RU0O007288411

CFl: ESVXFR

2. Hdopmaumsa, nmetoLasncs B pacnopsikeHnn bupxn,

B TOM ymncrne onpegensemMas BHyTPEHHUMN AOKYMEHTaMm

Bupxu (Tekylas ueHa pbiHKa, LeHa 3aKkpbiTUs)

9.02%

MeTtannypruga
ropHogo6bIBatoLLas
NPOMBbILLNEHHOCTb

7

1.My6nunyHoe akunoHepHoe obuiectso "lMontoc" (PLZL)
Akunsi 06bIKHOBEHHASA

ISIN: RUOODOAOJNAAS

CFl: ESVXFR

2. IHpopmaums, umetoLasca B pacnopsbkeHun bupxn,
B TOM Yucre onpegenseMmas BHyTpEHHUMU JOKYMEHTaMU

4.06%




Bupxu (Tekylas LeHa pblHKa, LieHa 3aKpbiTus)

OTpacnb
MHdopMaumoHHbIX
TEXHONOrNM

1.MNy6nunyHas KomnaHunsa ¢ orpaHn4eHHON
oTBeTCTBeHHOCTLI0 AHgekc H.B. (Public Limited
Liability Company Yandex N.V.) (YNDX)

AKLMA NHOCTPAHHOIO AMUTEHTA

ISIN: NLO009805522

CFl: ESVUFN

2. IHhopmaums, umetoLasca B pacnopsbkeHun bupxn,

B TOM Yucrie onpeaensieMasi BHyTpeHHUMM JOKYMEHTamMu

Bupxu (Tekywas LeHa pblHKa, LeHa 3aKkpbIThs)

3.82%

MeTtannyprus
ropHopo6bbliBatoLLas
NMPOMBILLNIEHHOCTb

n

1. MNy6nnyHoe akunoHepHoe obecTBo "CeBepcTany”
(CHMF)

AKUMSA 0ObIKHOBEHHAas

ISIN: RU0O009046510

CFl: ESVXFR

2. Hdopmaumsa, umetoLasncs B pacnopsikeHnn bupxn,

B TOM Yucrie onpegenseMmasi BHyTpeHHUMM JOKYMEHTamu

Bupxw (Tekywas LeHa pblHKa, LeHa 3aKpbITus)

3.23%

Po3Hn4yHas TOprosnA

1.Ukc 5 Putenn Npyn H.B. (FIVE)

[enosnTapHas pacnucka MHOCTPaHHOIO AMUTEHTA Ha
aKkumm

ISIN: US98387E2054

CFl: EDSXFR

2. udopmaumsa, umetoLasncs B pacnopsikeHnn bupxn,
B TOM Yucrie onpeaensieMast BHyTpeHHUMMU JOKYMEeHTamu
Bupxn (Tekywas LeHa pblHKa, LeHa 3aKpblTus)

1.32%

10

OTpacnb
MHdopMaumoHHbIX
TEXHONOrNM

1.MNy6nunyHoe akumMoHepHoe obwecTBO "MobunbHbIE
TeneCucrembl" (MTSS)

AKUMA 0ObIKHOBEHHAs

ISIN: RUO007775219

CFl: ESVXFR

2. IHhopmaums, nmetoLasica B pacnopsbkeHun bupxn,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM SOKYMEHTamMm

Bupxn (Tekywasa LueHa pblHKa, LeHa 3aKpbITns)

1.45%

11

OTpacnb
NHdopmaumnoHHbIX
TEXHOIormmn

1.030H XonguHrc MudnCun (OZON)

AenosutapHas pacnucka MHOCTPaHHOro AMUTEHTa Ha
aKkumm

ISIN: US69269L1044

CFl: EDSXFR

2. lndopmauus, nmerowasncs B pacnopsixeHmm bupxn,
B TOM yucre onpegensemMas BHyTPEHHUMN AOKyMEHTaMm
Bupxu (Tekylas ueHa pbiHKa, UeHa 3akpbITus)

1.09%

12

DUHAHCOBBIN CEKTOP

1.TCS Group Holding PLC (TuCun3c Npyn XonaunHr
Mn3nCn) (TCSG)

[enoauTtapHas pacnucka MHOCTPaAHHOrO AMUTEHTA Ha

akuum

ISIN: US87238U2033

CFl: EDSXFR

2. IHpopmaums, umetoLasca B pacnopsbkeHun bupxn,

B TOM YuUcrie onpeaenseMmas BHyTpeHHUMU JOKYMEeHTamMu

Bupxu (Tekywas LieHa pblHKa, LeHa 3aKpbIThs)

2.98%

13

OneKTposHepreTnka

1.My6nuyHoe akumoHepHoe obwectso "UHTep PAO
E3C" (IRAO)

1.11%




AkLMA 0O6bIKHOBEHHASA

ISIN: RUOODOAOJPNM1

CFl: ESVXFR

2. IHhopmaums, umetoLasca B pacnopsixeHnn bupxn,
B TOM Yucrie onpeaensieMmasi BHyTpeHHUMM JOKYMEHTamu
Bupxu (Tekywas LeHa pblHKa, LleHa 3aKpbIThs)

14

Po3Hn4yHas TOprosnA

1.My6nnyHoe akunoHepHoe obwecTteo "MarHut" (MGNT)
Akunsi 06bIKHOBEHHASA

ISIN: RUOOOAOJKQUS8

CFl: ESVXFR

2. IHhopmaums, nmetoLasica B pacnopsbkeHun bupxn,
B TOM Yucrie onpegensemasi BHyTpeHHUMM JOKYMEHTamMu
Bupxu (Tekywas LeHa pblHKa, LeHa 3aKpbITvs)

1.39%

15

OTpacnb
WHopmaunoHHbIX
TEXHONOrnm

1.Mail.ru Group Limited (Mawnn.py 'pyn Nlumuten) (MAIL)
AenosnTapHas pacnmcka MHOCTPaHHOro aMUTEHTa Ha
akuum

ISIN: US5603172082

CFl: EDSXFR

2. IHhopmaums, nmetoLasca B pacnopsbkeHun bupxn,
B TOM Yucrie onpegensemasi BHyTpeHHUMM JOKYMEeHTamu
Bupxu (Tekywas LeHa pblHKa, LeHa 3aKpbITus)

0.44%

16

PUHAHCOBBIN CEKTOP

1.My6nuyHoe akumoHepHoe obLecTBo "MockoBcKas
Bupxa MMBB-PTC" (MOEX)

AKUMSA 0ObIKHOBEHHAas

ISIN: RUOOOAOJR4AL

CFl: ESVXFR

2. udopmaumsa, umetoLasncs B pacnopsikeHnn bupxn,

B TOM Yucre onpeaensemasi BHyTpeHHUMM JOKYMEHTamm

Bupxn (Tekywas LeHa pblHKa, LeHa 3aKpbITus)

0.83%

17

Opyroe

1.My6nunyHoe akumoHepHoe obLecTBo "AKLMOHEPHAS
uHaHcoBas kopnopauums "Cucrema" (AFKS)

AKUMA 0ObIKHOBEHHAs

ISIN: RUOODOAODQZE3

CFl: ESVXFR

2. udopmaumsa, umetoLasncs B pacnopsikeHnn bupxn,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM SOKYMEHTamm

Bupxu (Tekylas ueHa pbiHKa, LeHa 3aKkpbiTUs)

0.56%

18

OTpacnb rpy3oBbiX U
naccaKnpCKmnx
nepeBo30K

1.My6nuyHoe akumoHepHoe obwectso "AapodnoT —
poccumnckue asmanumHun” (AFLT)

AKUMA 0ObIKHOBEHHAs

ISIN: RU0009062285

CFl: ESVXFR

2. lndopmauus, nmerowasncs B pacnopsixeHum bupxn,

B TOM yucrne onpegensemMas BHyTPEHHUMN AOKYMEHTaMm

Bupxu (Tekylwas ueHa pbliHKa, LeHa 3akpbiTUs)

0.37%

19

Xummndeckas
NPOMBbILLNEHHOCTb

1. Ny6nnyHoe akumoHepHoe obwecTBo «DPOCArpo»
(PHOR)

AkLMA 0O6bIKHOBEHHASA

ISIN: RUOOOAOJRKTS

CFl: ESVXFR

2. udbopmauma, umetolancs B pacnopsbkeHnn bupxn,

B TOM Yucre onpeaensemasi BHyTpeHHUMMU JOKYMEHTamMm

Bupxu (Tekywas LieHa pblHKa, LeHa 3aKpbIThs)

1.86%




20

CtpontenbcTBo
AEeBEnonMeHT

"

1.My6nuyHoe akumoHepHoe obectso "MNK-
cneunanuanpoBaHHbii 3acTponwmk” (PIKK)

AKLMSA 0ObIKHOBEHHas

ISIN: RUOOOAQJP7J7

CFl: ESVXFR

2. Hdbopmauma, umetowasncs B pacnopsbkeHnn bupxu,

B TOM YuUcre onpeaensieMasi BHyTpeHHUMM OKYMEHTamm

Bupxu (Tekylwas LeHa pblHKa, LeHa 3aKpbiTus)

2.03%




MPUNOXEHUE 2
OcHoBHble napameTpbl MHAeKca:

BantoTta MHpekca Py6bnb P®
HavanbHoe 3HayeHne 100
NHpoekca

[aTta Hayana pac4yeToB 13.01.2021
YacToTa pacyeToB ExxegHeBHO

Appec pgns HanpaeneHusi index@spbexchange.ru
BOMNPOCOB M NPETEH3UN:



MPUNOXEHWE 3

Cnucok noteHumanbHbIX Ba3oBbIX aKTUBOB:

TemaTnyeckasn
HanpaBneHHOCTb
basoBoro aktuBa
i

1. HaummeHoBaHue Ba3oBoro akTuBa i
2. WctouHuk onpepeneHuns LleHbl BazoBoro akTuea i

Xnmundeckas
NPOMBbILLNEHHOCTb

1.My6nunyHoe akunoHepHoe obuiecteo «PocArpo» (PHOR)

AKLMSA 0ObIKHOBEHHas!

ISIN: RUOOOAOJRKTS

CFl: ESVXFR

2. ViHdopmauus, nmetowiascs B pacrnopsbkeHun bupxu, B Tom uncne
onpegensemasi BHyTpeHHUMN AokymeHTamu Bupxu (Tekywas ueHa
PblHKA, LieHa 3aKpbITUS)

HedTerasoBas
NPOMbILUNEHHOCTb

1.My6nuyHoe akumoHepHoe obuectBo "lMasnpom” (GAZP)

AKUuMs obblkHOBEHHas

ISIN: RU0O007661625

CFl: ESVXFR

2.NHdopmaums, nveroLlascs B pacnopsixeHnn bupxu, B Tom yncne
onpegensemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywas ueHa
PbIHKA, LieHa 3aKpbITUS)

1.MNy6nunyHoe akumMoHepHoe obLecTBO "HedTaHast komnaHus
"MYKOWN" (LKOH)

AKUMA 0ObIKHOBEHHAs

ISIN: RU0009024277

CFl: ESVXFR

2.MHbopmaLms, nmetoLascsa B pacnopsikeHnn bupxu, B Tom uncne
onpegensaemasi BHyTpeHHMMM AokyMmeHTamu bupxu (Tekywasn ueHa
pblHKa, LieHa 3aKpbITns)

1.My6nuyHoe akumoHepHoe obuwectso "HOBATIK" (NVTK)

AKUMSA 0ObIKHOBEHHAas

ISIN: RUOOOAODKVS5

CFl: ESVXFR

2.MIHbopmaLms, nmetoLascsa B pacnopskeHun bupxu, B Tom yucne
onpegensemas BHyTPEHHUMN AoKyMeHTamu bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbITUS)

1. Ny6nnyHoe akumoHepHoe obLecTBo "HedTaHas KomnaHms
"PocHedTb" (ROSN)

AKUMA 0ObIKHOBEHHAs

ISIN: RUOOOA0J2Q06

CFl: ESVXFR

2. Hdopmauus, nmetoascsa B pacrnopskeHum bupxu, B Tom yncne
onpegensemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywas ueHa
pbIHKa, LeHa 3aKkpbITUS)

1. My6nnyHoe akunoHepHoe obuecTBo "TatHedTh" nmenn B.L.
WawwrHa (TATN)

AkLMA 0O6bIKHOBEHHASA

ISIN: RU0009033591




CFl: ESVXFR

2. Hdbopmauma, umetowascs B pacnopsikeHun bupxu, B TOM Yucne
onpegensgemas BHyTPEHHUMU JOKyMeHTamu bupxn (Tekywwaa ueHa
pbIHKa, LleHa 3aKpbITUA)

1.My6nunyHoe akumoHepHoe obwectBo "CyprytHedTeras" (SNGS)

AkLMA 0O6bIKHOBEHHASA

ISIN: RU0008926258

CFl: ESVXFR

2.MIHbopmaLmsa, nmetowasca B pacnopsikeHnn bupxu, B Tom uncne
onpegensaemasi BHyTpeHHUMM gokyMmeHTamu bupxn (Tekywasn ueHa
PblHKA, LieHa 3aKpbITUS)

1.My6nuyHoe akumoHepHoe obuectBo "CypryTHedTeras" (SNGSP)

AKUMSI NPUBUNETMPOBAHHAs

ISIN: RU0009029524

CFl: EPXXXR

2.MHbopmaLmsa, nmetowascsa B pacnopsikeHnn bupxu, B Tom uncne
onpepensiemas BHyTPEHHUMN AokyMeHTamu bupxu (Tekywas LeHa
pblHKa, LileHa 3aKpbITns)

1.MNy6nunyHoe akumoHepHoe obuwectBo "TpaHcHedpTh" (TRNFP)

AKLMA NpyuBUnernpoBaHHas

ISIN: RU0O009091573

CFl: EPXXXR

2.Hhopmauus, nmetrowasica B pacnopsxeHmm bupxum, B Tom ymcne
onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
pblHKa, LileHa 3aKpbITns)

1.My6nunyHoe akumoHepHoe obwectBo "TatHedTh" nmeHun B. 1.
WawwnHa (TATNP)

AKUMS NpMBUIErMpoBaHHas

ISIN: RU0006944147

CFl: EPXXXR

2. NHdopmaums, nmetoLasca B pacnopsbkeHun bupxu, B Tom vncne
onpegengemasi BHyTpeHHMMU AokyMmeHTamum bupxu (Tekywasa ueHa
pblHKa, LeHa 3aKpblTns)

MeTtannyprus "
ropHogo6LIBatoLLa
A
NPOMbILUNEHHOCTb

1. My6nnyHoe akunoHepHoe obLecTBo "l(OpHO-MeTannyprmyeckas
KOMnNaHus

"Hopunbckuii Hukens" (GMKN)

AKUMSA 0ObIKHOBEHHAs

ISIN: RUO007288411

CFl: ESVXFR

2. Hdopmauus, nmetoascsa B pacnopskeHum bupxu, B Tom yucne

onpegensemasi BHyTpeHHUMU AokyMeHTamu bupxu (Tekywasa ueHa
PbIHKa, LeHa 3aKpbITUS)

1.MonnmeTtann UHTtepHawHn nnc (Polymetal International plc) (POLY)
AKLMN MHOCTPAHHOIO 3MUTEHTA

ISIN: JEOOB6T5S470

CFl: ESVUFR

2.VlHpbopMaLmsa, nmeroLLascsa B pacrnopsikeHnn bupxu, B Tom yncrne




onpegenaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasa ueHa
PblHKA, LieHa 3aKpbITUS)

1. My6nnyHoe akunoHepHoe obuecTteo "lMontoc" (PLZL)

AKLMSA 0ObIKHOBEHHas!

ISIN: RUOOOAOJNAAS

CFl: ESVXFR

2. Mudbopmaumsa, umetowasncs B pacnopsikeHnn bupxu, B Tom vncne
onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa

PblHKA, LIeHa 3aKpbITUS)

1.AkumoHepHasa komnanus "ANTPOCA" (ny6nnyHoe akunmoHepHoe
obuwecto)" (ALRS)

AKUMSA 0ObIKHOBEHHAas

ISIN: RU0007252813

CFl: ESVXFR

2.Hhopmauus, nmetroasica B pacnops>keHmm bupxkm, B Tom ymcne

onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
PbIHKA, LieHa 3aKpbITUS)

1.My6nuyHoe akumoHepHoe obwectBo "Cesepcrans” (CHMF)

AKUMSA 0ObIKHOBEHHAas

ISIN: RU0O009046510

CFl: ESVXFR

2.Hhopmauus, nmetrowiasica B pacnopsxeHmm bupxum, B Tom ymcne
onpegenaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasa ueHa

PbIHKA, LieHa 3aKprTI/IFI)

1. My6nnyHoe akunoHepHoe obLiecTso "HoBonmneLukni
MeTannypruieckun

kombuHat" (NLMK)

AKUMA 0ObIKHOBEHHAs

ISIN: RU0009046452

CFIl: ESVXFR

2. InpopmaLms, umetolasaca B pacnopskeHun bupxu, B Tom yncrne

onpegensemasi BHyTpeHHUMU AokyMmeHTamu bupxu (Tekywasa ueHa
pbIHKa, LeHa 3aKkpbITUS)

1.My6nunyHoe akuymoHepHoe obecTBo "MarHMToropckun
meTannyprudeckui komouHat" (MAGN)

AKUMA 0ObIKHOBEHHAs

ISIN: RUO009084396

CFl: ESVXFR

2. NHdopmaums, nveroLaacsa B pacnopskxeHun bupku, B Tom yncne

onpegensemasi BHyTpeHHUMU AokyMeHTamu bupxu (Tekywasa ueHa
pbIHKa, LeHa 3aKkpbITUS)

1.MexayHapogHas komnaHusa nybrnmyHoe akumoHepHoe obLecTBo
"O6beagnHéHHasa KomnaHua "PYCAI" (RUAL)
AKLMSA 0ObIKHOBEHHas!




ISIN: RUOOOA1025V3
CFIl: ESVUFR
2.WHbopmauus, nmetoLasics B pacrnopsikeHun bupu, B Tom yucne

onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
PblHKA, LIeHa 3aKpbITUS)

1.Petropavlovsk PLC (Metponaenosck MNJIK) (POGR)

AKLMSA NHOCTPAHHOIO AMUTEHTA

ISIN: GB0031544546

CFIl: ESVUFR

2.Hhopmauus, nmeroasica B pacnopsxeHmm bupxum, B Tom ymcne

onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
PbIHKA, LieHa 3aKpbITUS)

Po3Hu4Hasg 1. My6nnyHoe akunoHepHoe obuwectso "MarHnt" (MGNT)
TOproens Akuus 0ObIKHOBEHHAs

ISIN: RUOOOAOJKQUS8

CFl: ESVXFR

2. Hdopmauus, nvetowasncsa B pacnopsikeHmm bupxu, B Tom yncne
onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
PbIHKA, LieHa 3aKpbITUS)

1. Ukc 5 Putenn N'pyn H.B. (FIVE)

[enoauTtapHasa pacnncka MHOCTPaAHHOrO AMUTEHTA Ha akuuu

ISIN: US98387E2054

CFl: EDSXFR

2. Hdbopmaumsa, umetoasicsa B pacnopsikeHnn bupxu, B ToOm Yucne

onpegensaemasi BHyTpeHHMMU AokyMmeHTamu bupxu (Tekywasn ueHa
pblHKa, LieHa 3aKpbITnS)

1.Fix Price Group Ltd (®ukc MNpawc Npyn Ita) (FIXP)
[enoauTtapHas pacnncka MHOCTPaAHHOrO AMUTEHTA Ha akuuu

ISIN: US33835G2057

CFl: EDSXDR

2.Hhopmauus, nmetrowiasica B pacnopsxeHmm bupxum, B Tom ymcne

onpegensemas BHyTPeHHUMN AoKyMeHTamu bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbITUS)

1. Ny6nunyHoe akumoHepHoe obecTtBo "OeTtckun mup" (DSKY)

AKUMA 0ObIKHOBEHHAs

ISIN: RUOOOAO0JSQ90

CFl: ESVXFR

2. lndopmauus, nmetoascsa B pacrnopsxxeHum bupxu, B Tom uncne
onpegensemas BHyTPeHHUMN AoKyMeHTamu bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbITUS)

OnektpoaHepreTuk | 1. MNybnmyHoe akumoHepHoe obectso "MHTep PAO ESC" (IRAO)

a AkLMA 0O6bIKHOBEHHASA

ISIN: RUOODOAOJPNM1

CFl: ESVXFR

2. Hdopmauusa, nvetowanca B pacnopsbkeHun bupxn, B Tom uucne
onpegensemasi BHyTPEHHUMU AoKymeHTamun Bupxu (Tekywasa ueHa




PbiHKa, LileHa 3aKprTVIFI)

1.My6nuyHoe akumoHepHoe obwectBo "depepanbHas
rmgporeHepupytoLlas komnanus - Pyclngpo" (HYDR)

AKLMSA 0ObIKHOBEHHas!

ISIN: RUOOOAOJPKH7

CFl: ESVXFR

2.HdopMaums, umerollasica B pacrnopsbkeHnn bupxn, B Tom yucne
onpegensemasi BHyTPEHHUMM AoKymeHTamun bupxun (Tekywas ueHa
pblHKa, LleHa 3aKpbITns)

1.MNy6nnyHoe akumoHepHoe obwecTBo "PeagepanbHas ceTeBas
KomnaHus EgnHon aHepretnyeckon cuctemol” (FEES)

AkLMA 0ObIKHOBEHHASA

ISIN: RUOODOAOJPNN9

CFl: ESVXFR

2.MHbopmaumsa, nmetowasaca B pacnopsikeHun Bupxu, B Tom uucne
onpegensemasi BHyTPeHHUMU OoKymeHTamun Bupxun (Tekywasa ueHa
PbIHKA, LieHa 3aKpbITUS)

1.My6nuyHoe akumoHepHoe obuectBo "Poccunckune cetn" (RSTI)

AKUMSA 0ObIKHOBEHHAas

ISIN: RUOOOAOJPVJO

CFl: ESVXFR

2. Hdopmaumsa, nmetowasca B pacnopsikeHnn bupxu, B TOM 4ducne
onpepensiemMas BHyTPEHHUMU AokyMeHTamu bupxun (Tekywas ueHa
pblHKa, LileHa 3aKpbITns)

durHaHcoBbIN
CEeKTop

1. My6nnyHoe akunoHepHoe obuectso "CbepbaHk Poccun” (SBER)

AKUMSA 0ObIKHOBEHHAas

ISIN: RU0009029540

CFl: ESVXFR

2. Mudbopmauma, nmerowasica B pacnopsbkeHnn bupxku, B TOM 4dnucne
onpegenaemas BHyTPeHHUMU AoKymeHTamu Bupxun (Tekywasa ueHa
pblHKa, LileHa 3aKpbITns)

1. TCS Group Holding PLC (TuCu3c Npyn Xonawuur MnudnCu) (TCSG)

[enosnTapHasa pacnucka MHOCTPaHHOIO AMUTEHTA Ha akuun

ISIN: US87238U2033

CFl: EDSXFR

2. VInpopmaLums, nmetowadaca B pacrnopsbkeHun bupxun, B ToM uucne
onpegensemasi BHyTPeHHUMU AokymeHTamu Bupxu (Tekywasa ueHa
pblHKa, LeHa 3aKpbITUS)

1.My6nuyHoe akumoHepHoe obwectBo "MockoBckas bupxa MMBB-
PTC" (MOEX)

AKUus 0bblIkHOBEHHas

ISIN: RUOOOAOJR4A1

CFl: ESVXFR

2.lHdopmauusa, umetowasacs B pacnopsikeHun bupxu, B ToM uucne
onpegenseMas BHYTpPeHHUMU AokyMeHTamu bupxu (Tekywasa ueHa
PblHKA, LieHa 3aKpbITUS)




1. "MOCKOBCKWW KPEOUTHBLIV BAHK" (ny6nnyHoe akunoHepHoe
obuwectso) (CBOM)

Akunsi 06bIKHOBEHHASA

ISIN: RUOOOAOJUG31

CFl: ESVXFR

2. Nudopmauma, nmetowasca B pacnopsbkeHnn bupxu, B ToM 4dnucne
onpegensemasi BHyTPeHHUMU AokymeHTamun Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbITus)

OTpacnb
WHopmaunoHHbIX
TEXHONOrNM

1. My6nnyHaa KomnaHus ¢ orpaHN4YeHHON OTBETCTBEHHOCTbLIO AHOEKC
H.B.

(Public Limited Liability Company Yandex N.V.) (YNDX)

AKLMSA NHOCTPAHHOIO AMUTEHTA

ISIN: NLO009805522

CFl: ESVUFN

2. ndopmauus, nverowasca B pacnopsbkeHun bupxun, B Tom yucne
onpegensemas BHyTPeHHUMU AoKyMeHTamu Bupxun (Tekywas ueHa
pblHKa, LleHa 3aKpbITUS)

1. Mail.ru Group Limited (Mann.py INpyn Jlumuten) (MAIL)

AenosnTapHas pacnmcka MHOCTPaHHOrO SMUTEHTA Ha akuuu

ISIN: US5603172082

CFl: EDSXFR

2. MHdbopmauma, nmerowasica B pacnopsbkeHun bupxkm, B ToM 4ucne
onpegensemasi BHyTPEHHUMM OoKymeHTamun bupxun (Tekywas ueHa
PbIHKa, LieHa 3aKpbITUA)

1. O30H Xonguurc NudnCu (OZON)

AenosnTapHas pacnmcka MHOCTPaHHOro SMUTEHTA Ha aKLuu

ISIN: US69269L1044

CFl: EDSXFR

2. Hdopmauusa, nvetowanca B pacrnopsbkeHun bupxin, B Tom uucne
onpegensemas BHyTPEHHUMU AoKymeHTamun Bupxun (Tekywasa ueHa
pblHKa, LeHa 3aKpbITns)

1.HeadHunter Group PLC (XagXaHntep Npynn MU3NCU) (HHRU)

AenosnTapHas pacnmcka MHOCTPaHHOro SMUTEHTA Ha akuuu

ISIN: US42207L1061

CFl: EDSXFR

2.NHdpopmaumsg, umerolasca B pacnopsxeHun bupxn, B Tom yucne
onpegenaemas BHyTPeHHUMU AoKymeHTamu Bupxun (Tekywasa ueHa
pblHKa, LeHa 3aKpbITns)

OTpacnb
UndpoBbIX yenyr

1. My6nnyHoe akunoHepHoe obuwectso "MobunbHble TeneCucremb!”
(MTSS)

AKUus 0bblIkHOBEHHas

ISIN: RU0O007775219

CFl: ESVXFR

2. VInpopmaLums, nmetowadaca B pacropsbkeHun bupxun, B Tom yucne
onpegensemasi BHyTPeHHUMU AokymeHTamu Bupxu (Tekywasa ueHa
PblHKA, LieHa 3aKpbITUS)

1.MNy6nunyHoe akumoHepHoe obecTtBo "PocTtenekom” (RTKM)
AKLMSA 0ObIKHOBEHHas!
ISIN: RU0O008943394




CFl: ESVXFR

2. Nudopmauma, nmetowasca B pacnopsbkeHnn bupxu, B TOM 4ucne
onpegendemasi BHyTPeHHUMU OokymeHTamun bupxun (Tekywas ueHa
pbIHKA, LieHa 3aKpbITUA)

CtpoutenbcTtso
AEBENONMEHT

n

1.My6nunyHoe akumoHepHoe obuwectBo "MUK-cneunanmampoBaHHbIi
3acTponmk” (PIKK)

AkLMA 0ObIKHOBEHHASA

ISIN: RUOOOAQJP7J7

CFl: ESVXFR

2.Hhbopmauus, nmerowasncsa B pacrnopskeHun bupxu, B ToM 4ucne
onpegensaemasi BHyTPeHHUMU AoKymeHTamun Bupxun (Tekywasa ueHa
PblHKA, LieHa 3aKpbITUS)

1.My6nuyHoe akumoHepHoe obwecTtso "pynna JICP" (LSRG)

AkLMA 0ObIKHOBEHHASA

ISIN: RUOOOAQJPFPO

CFl: ESVXFR

2. MHdopmauus, nmetowasaca B pacnopsbkeHun bupxu, B Tom uucne
onpepensiemMas BHyTPEHHUMU OokKyMeHTamu bupxun (Tekywas ueHa
PbIHKA, LIeHa 3aKpbITUS)
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OTtpacrnb rpy3oBbIxX
M MaccaXupcKmx

NnepeBo3ok

1. My6nunyHoe akumoHepHoe o6LecTBo "A3podnioT — pOCCUMNCKUE
aBmManuHum"

(AFLT)

AkLMA 0ObIKHOBEHHASA

ISIN: RU0009062285

CFl: ESVXFR

2. Nudbopmauma, nmerowasica B pacnopsbkeHnn bupxku, B TOM 4dnucne
onpegensemasi BHyTPEHHUMU OoKymeHTamun Bupxun (Tekywasa ueHa
pblHKa, LeHa 3aKpbITns)

1.Globaltrans Investment PLC (o6antpaHc NHBecTmeHT MJ1C)
(GLTR)

AenosnTapHas pacnmcka MHOCTPaHHOro SMUTEHTA Ha akuuu

ISIN: US37949E2046

CFl: EDSXFR

2. Hdopmaumsa, nmetowasca B pacnopsbkeHnn bupxu, B TOM 4ducne
onpegenaemas BHyTPEHHUMU AoKymeHTamu Bupxun (Tekywasa ueHa
pblHKa, LeHa 3aKpbITus)
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Opyroe

1. Ny6nunyHoe akumoHepHoe obLecTBO "AKUMOHEPHAa PMHaHCoBas

kopnopauus "Cuctema" (AFKS)

AKUMSA 0ObIKHOBEHHAs

ISIN: RUOOOAODQZE3

CFl: ESVXFR

2. NHdopMaums, nmerlaaca B pacrnopsbkeHum bupxn, B ToMm yucne
onpegensemasi BHyTpeHHUMU AokymeHTamu Bupxun (Tekywas ueHa
pblHKa, LeHa 3aKpblTus)




