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PaccuuTbiBaemMble UHAUKATOPLI

®OHAOOBbIN PbIHOK

BANOTHbIU PbIHOK

CPOYHbIA PbIHOK

OEHEXHbINA PbIHOK

TOBAPHbIN PbIHOK

PbIHOK
HEABWXUMOCTH

PbIHOK
KPUMTOBANIOT

NHpekcb! akumn
124 vHpekca

3akKasHble MHAEeKCbI
14 viHgnkaTopoB

BantoTHble chnuKCcuHIM n Kypcbl
10 nHaukaTopoB

UHaekc BonaTUnbHOCTU

PEMNO c LUK

14 nHankaTopoB

WHpekc 3onoTa

MHOeKc MOCKOBCKOM HeABMXMMOCTU [JOMKIUK

MHpekc ButkonHa

UHaekcbl obnurauum n eBpoooGnuraummn
125 nHaekcoB

AuBnaeHOHbIe UHAEKCDI
4 vHaekca

WHAuKaTMBHBbIE CTaBKM MO caefikam cBon
12 nHankaTopoB

®DUKCUHIUN LeHHbIX Gymar
59 dukcuHros

MHAaeKcbl aKTUBOB MEHCUOHHbLIX HAaKOMJIeHUN
11 vHgekcoB

UHOoukaTMBHbIE BankoTHbIE KypCbl
14 kypcos

PacuyeTHas ueHa o4HOro MHBECTULMOHHOrO nas 6Mp)KeBOFO naeBsoro

INAV

Ke[

ToBapHble uHgekcol HTB
8 nHgekcos

MNHAaekc cknaackon HeABUXMMOCTU

WHBECTULMOHHOro poHaa
111 nHankaTopoB

Uupekcbl ®uHycnyr
14 nHaoekcos

UHpekcbl 6punnuaHToB
4 vHpgekca

UHpekc 3MMNDPoB HeaABUKUMOCTU

Unpekc Adpupuyma



VIHOeKCbl akunun

NV




UHaeKebl akuuun

TEMATUYECKWUE UHOEKCbI AKLIUA

MHpekc akuMi LWMPOKOro pbiHKa

«HEeTTO», MO HanoroBbiM
CTaBKaM POCCUNCKNX
opraHusavum

MHOekcHasa «BceneHHas»:
TOP-100
Hanbonee NUKBUAOHLIX U
KanuMTtanuanpoBaHHbIX aKLum

UHpekc
MocBupxu 15

NHpekc
ronyobix duek

Uupekc Mocbupxm
UHpekc PTC
UHpekc Mocbupxun B roaHAaX

MHpekc cpegHen U Manon Kanutanmsauuum

OTpaCﬂeBble UHAOEKCbI

TpaHcnopTa ] [ ®drHaHCOBOro cekTopa ] [ Xumun n HedpTexmmmn ]

OneKkTpoaHepreTvkn ] [ MeTannoB n fobblun ]

[ Hed1n n rasa ] [

[ MHdopM. TexHonoruim ] [ CTpouTtenbHbIX KOMMaHun ] [ [MoTpebutenbckoro cektopa ]

UHpekcbl nonHoMn

[OXOAHOCTU

«BpyTTO»

UHpekc Mocbupxun 10
T 26 UHpekc Mocbupxun — UHpekc Mocbupxu
aKTMBHOE ynpaBrieHue CcOo34aHUsi CTOUMOCTHU

«HEeTTO», MO HarorosbiM
CTaBKaM MHOCTPaHHbIX
opraHusauui

WHHOBaUuUun

\4

WUHpekc Mocbupxu - PCIN
OTBETCTBEHHOCTb U OTKPLITOCTb

UHupekc MocBupxu - PCIN
BekTop ycTOM4MBOro pa3Butus
POCCUNCKUX IMUTEHTOB

VHAaeke akumii koMmnanum
C rocyapCTBEHHbIM y4acTUeM

UHpekc MocBupxu

UHpekcbl

rocyaapcTBeHHOro cektopa

MHpaeke akumii koMmnaHuim
C perynupyemon AesiTenbHOCTbIO

Ucnamckue niBectmuum

\4

Unpekc MocBupxu - PCIMN
BekTop ycTOoM4MBOro pasBuTus

Unpekc MocBbupxu-RAEX ESG
c6anaHcUpoBaHHbIN

UHpekc MocBupxu Pentunru
Yctonumsoro Pazeutus

WUHpekc Mocbupxu

KNUMaTU4ecKom yCTOM4MBOCTU

He(MHaHCOBbIX KOMNAHUMN

KNIOYEBLIE UHAEKChI AKLIUA




XapaKTepVICTVI KN KIMMKO4YeBbIX UHOEKCOB

HasBaHune

BantoTa
pacdyeTa

Havano
pac4yeta

Kon-Bo akumi
B KOp3uHe

Bpems
pacueTta

Yactota
pacyeta

MakcumanbHbI
Bec, %

PebanaHcupoBka

Twun

OcHOBHOM UHAOEKC

UHpekc UHpekc Unpekc Mocbupxu
MocBupxu PTC B H0aHAX
RUB UsD CNY
22.09.1997 01.09.1995 30.12.2022

MepemeHHoe, He Bonee 50

C 9:50 pgo 23:50 C 9:50 pgo 19:00 C 9:50 go 19:00

1 cekyHaa

15%

E>xxekBapTanbHO

LleHoBoW, B3BELLEHHBIN NO kKanuTanuaauum ¢ ydetom free-float

MHpekc ronyo6bix cuiuek

WHpekc ronybbix

cpuek
RUB
23.04.2009
15

C 9:50 po 19:00

1 cekyHoa

15%

Wupekc
MocBupxu 15

RUB

29.12.2017

C 9:50 no 18:50

9%

MHpekc cpegHen
M Manow KanuTtanusauum

WHpekc cpegHen n manown

Kanutanu3auuu
RUB uUsD
17.12.2012
[MepemeHHoe
19:00
1 pa3 B oeHb

9%

NHpekc akumn
LUMPOKOro pbIHKa

MHpekc akuum wmpokoro

pbIHKa

RUB usD

30.12.2011

100

C 9:50 go 19:00

15 cekyHq

15%



NMpuHUuMnbl popmupoBaHna MHpekca Mocbupxu

PbIHOK AKLIIN MOCKOBCKOW BUPXU (250+ akuuin)

OT60p aKkumm No KpUTEPUAM NINKBUAHOCTH,
kanuTanusauwuu, free-float (FF)

Free-Float* Oonsa gHen KoadhdomumeHnr Bec B kop3uHe YooseHb KC
CO caenkamm nuKkBMAHoOCTU** aKkumm P

)B,ﬁﬂg)B‘-I"EEHVIﬂ He meHnee 10% He meHee 99% He meHee 15% He meHee 0,25% KC 1 unu 2 ypoBHen

YCJIOBUE 8 8 5 Mewee 0,1% WcknioueHve us 1 n 2

q)OpMI/IpOBaHI/Ie JINCTOB OXngaHuA
Ha BKIlOYeHne 1 Ha UCKIt4eHne

MHOEKC MOCBUPXW / UHOEKC PTC

* [lonsa akuui aMuTeHTa, HaxoasLwascs B CBO60AHOM obpaLleHum
**TNoka3sbiBaeT, kakas gons free-float npotoproeeiBaeTcsa Ha Gypxe B Te4eHne roga



Free-Float

» B nHgekcax yunmTbiBaeTCsa 4ONA akumin, Haxogswasica B cBobogHom obpauieHnn — free-float
» KoadhdpuumeHTol free-float yctaHaBnvBatotTca bupken no pekomeHgaumm MHOEKCHOro KommMTeTa U nepecMaTpuBaeTcs
eXxekBapTtasibHO

KaTeropus Bnagensues Free-Float He Free-Float

locygapcTtBo MpaBuTtenscTBo PP, MHbIE OpraHbl UCNOSTHUTENBHOW BlacTy,
rocygapcTBeHHbIEe Kopnopauun u yupexaenns, baHk Poccun,
LleHTpanbHble 6aHKM MHOCTPaHHbIX FOCYAapCTB

OMUTEHT aKumn OMUTEHT, a TakKe NOKOHTPOSIbHbIE AMUTEHTY Hopuandeckne nuua
MeHegKMEeHT aMUTEHTA ENO, unenbl KNO, BbiCLLUA MEHEAXKMEHT

DoHObI NPSAMbBIX MHBECTULINIA B oTaoenkeHbIX cnyyasax, ecnu ooHa AeNCcTBYET Kak He free-float, ntobas gons

N cyBepeHHble oHAbI nopTenbHbI IHBECTOP (3KCNepTHOe MHEeHWe KOMUTETA)

KOpugunyeckue MakeTbl MmeHee 5% MakeTbl 5% 1 Bonee

unn omsndeckme nuua

MHCTUTYyLMOHanNbHbIE Mo ymonuanuto free-float — niobas ponga MakeTbl 5% 1 6onee moryT 6bITb NPU3HAHbI VIHAEKCHBIM KOMUTETOM
nopTdenbHbIE MHBECTOPI, He free-float Ha ocHOBe oLEeHKK xapakTepa BrnageHus

Bkrtoyasa HIMd n CK

KoachdbmumeHt LW

« BBeneH B meToauky pacyeta nigekcos B 2023 roqy B CBA3W C UBMEHEHMEM CTPYKTYPbl POCCUNUCKOro PbiHKa akuum

« CnyXnt ans KOPPEKTUPOBKM B MHOEKCAX «HOMUHanNbHoro free-float» n npuBeaeHns ero K «peanbHOMY»

» Onpegendetcs ¢ y4eTOM AaHHbIX, NpegocTaBnaeMblx baHkom Poccum 0 konnyecTBe LeHHbIX Dymar, npuHagnexaiumnx HepesmgeHTam n3s
HeOpPY>XeCTBEHHbIX CTpaH

* PaccuyutbiBaetca B anana3oHe ot 0 go 1 ¢ warom 0,1



OTpacneBble MHOEKCDI

* Bupxa paccunTbiBaeT oTpacnesble MHAEKCHI N0 9 oTpacnsam
» PaccuunTbiBalOTCS LEHOBLIE MHAEKCHI (B pybnsx n gonnapax) u ux BEpCUm NOfHOW OXOAHOCTU, C Y4ETOM PEMHBECTUPOBAHUSA AMBUAEHOO0B
» Obulee KonM4ecTBO OTpacneBbIX MHOEKCOB - 72

OTpacnb MUHaekcobl KonnyectBO aSMUTEHTOB*
HedTb 1 ras MOEXOG, RTSog 9

OnekTpoaHepreTrka MOEXEU, RTSeu 14

Metannbl 1 4obbiya MOEXMM, RTSmm 14

PUHaHCHI MOEXFN, RTSfn 13

MoTpebuTenbeKuini CexTop MOEXCN, RTScr 17

XuMusa 1 HedpTexuMms MOEXCH, RTSch 3

TpaHcnopT MOEXTN, RTStn S

NHdopmaLmOoHHbIe TeEXHONornm MOEXIT, RTSit 10

CTpouTtenbcTBo MOEXRE, RTSre 4

*B MHAEKChI BKIHOYAKTCS akUmKM, COOTBETCTBYOLME TpeboBaHusaM nukeuaHocTy u free-float. [JaHHble no cocTosiHMIO Ha MapT 2026.



dPakTbl U UUPPbI OCHOBHbLIX UHOEKCOB aKLUUU

PbIHOK akuum HacuuTbiBaeT Okoro 250 WHCTPYMEHTOB ﬂ,OXOD,HOCTb MHOEKCOB
C CymmapHoOW kanutanusaumen okono 50 TpnH py6., 100%
npy aTom Ha TOM-100 Oymar, Bxogsawmx B WHOekc

LLIMPOKOIO PbIHKa, NPUX0AMTCA 0KOMo 90% 8%

60%

40%

20%

0% ¥

MOEXBMI
90% -20%

-40%
04.01.2019 04.07.2019 04.01.2020 04.07.2020  04.01.2021 04.07.2021  04.01.2022 04.07.2022 04.01.2023 04.07.2023 04.01.2024 04.07.2024 04.01.2025 04.07.2025 04.01.2026

[onsa akuuii, BXxogswmx B MIHOEKC akuui LLIMPOKOrO pblHKaA, IMOEX MCXSM MOEXBC MOEXBMI RTSI

oT 06LIeN KanuTanusaummn pbiHka

OTtpacneBas guBepcudmkauns UHAEKCoB*

WHaekc ronybbix dmwex 45% 11%
MHp,eKCvaKLl,MI/I cpenHen 8% 19% 10% _
U Manow Kkanutanuaaunu

MHOEeKC akumMii LULMPOKOro pblHKA 39% 12% -

B QHepropecypckl (HedTb M ra3) B PuHaHCHI MeTannbl 1 gobblya B /lHcbopMaLIMOHHbIE TexHOMorMyY B OreKTpo3HepreTrka
B TenekoMMyHUKaumm B TpaHcnopT CTpoutenscTBo XonavHrm B XYMna 1 HedpTexmmms
H [oTpebuTenbCckuin cektTop JlecHast NpOMbILLNEHHOCTb [MpoMbILLNeHHOCTb

*[Mo cocTosiHMIo Ha sHBapb 2026.



Tabnuua goxogHoOCTEeN UHOEKCOB aKUuuKn

2020
MOEXMM
47,7%
MOEXCN
43,1%
MCXSM
16,8%

MOEXCH

15,6%

MOEXEU
15,6%

IMOEX
8%

MOEXBMI

7,3%

MOEXTL
7,1%

MOEXBC
4%

RTSI
-10,4%

MOEXOG
-16%

MOEXTN

-19%

2021

MOEXCH

64,2%

IMOEX

15,1%

MOEXMM
7,3%
MOEXTN
6,3%
MCXSM
3,2%
MOEXCN
-3,2%
MOEXTL
-10,3%

MOEXEU

-15,2%

2022

MOEXCH

MOEXTL

MOEXEU

MOEXOG

RTSI

IMOEX

MOEXBC

MOEXTN

MOEXMM

4%

-24,9%

-27,1%

MOEXOG MOEXCN
24,7% -36,6%
MOEXBMI
7%

-38,2%

-39,2%

RTSI MCXSM
15% -40%
MOEXBC MOEXBMI
14,3% -42,9%

-43,1%

-44,3%

-45,2%

-47%

2023

MOEXTN

MCXSM

MOEXOG

133,5%

60,5%

56,4%

2024

2025

RTSI
24,7%
MOEXEU
4,9%
MOEXTN MOEXTL
-0,2%
MOEXBC MOEXBC
-6,2% -0,8%

IMOEX MOEXCN
-7% -1,2%

MOEXCN MOEXBMI MOEXMM
52,6% 7,6% -1,5%

IMOEX

MOEXMM

MOEXTL

MOEXCH

lIIIIIII!IIIII

43,9%

32%

15,3%

14,3%

MOEXBMI MOEXOG IMOEX
44,8% 78% 4%

MOEXCN MOEXBMI
-8,5% %

MOEXTL

MOEXEU MOEXEU
32,9% -14,9%

MOEXBC MOEXCH MOEXCH
43,2% -11,7% -5,8%

-14,8%

MOEXMM MOEXTN
-15,3% -11,1%

MCXSM

MCXSM
-16,5% -12%

MOEXOG
-17,6% -12,3%

CpenHsaa goxogHocTb 3a 10 net

MOEXCH

MOEXTN

MOEXCN

MOEXMM

IMOEX

MOEXBMI

MCXSM

MOEXBC

MOEXOG

MOEXEU

RTSI

MOEXTL

13,4%

9,7%

7,7%

3,9%

2,1%

2,1%

2%

1,7%

1,1%

-0,9%

-2,6%

-4,6%

VHaeKkc xummm n HedbTeXMMnm
WHaekc pmHaHcoB

MHpekc TpaHcnopTa

VIHOEeKC HeaBMXKUMOCTU
MHaekc noTpebutenbckoro
cekTopa

VHaekc meTtannoB 1 Jo0biun
WHaekc Mocbupkun

VHOEeKC LWMPOKOro pbiHKa
VHaekc cpegHern n manown
KanuTanusauum

MHpekc ronybbix duwek
MHaekc HepTh 1 rasa
VHOeKC aneKTpoaHepreTmkn
Nupekc PTC

ViHOeKc TenekoMMyHnKkaumm

VHaekc nHpopMaunoHHbIX
TEXHOMOINM
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IHOeKcbl
obnuraunmn

NV




NMHankaTopbl AONTroBOro pbiHKa

KoMno3uTHbIN nHaekc obnurauun

[ MHpekcbl rocyaapcTBEHHbIX obnurauwii ] MHpekchbl koprnopaTyBHbIX obnurauui [ MHaekcbl MyHULMnanbHbIX obnurauui ]
MeHee 1 roga MeHee 1 roga 1-3 ropa 3-5 net MeHee 1 roga 1-3 roga 3-5 net
1-3 roga PentuHr AAA PevituHr AA PentuHr A PevituHr AAA Pentunr AA PentuHr A
3-5 net PeituHr AAA 1-3 roga Pentunr AA 1-3 roga PeiTtuHr A 1-3 roga Pentunr AAA 1-3 roga PenituHr AA 1-3 roga PeiTtuHr A 1-3 roga
5- 7 net Penitunr AAA 3-5 ronga PentuHr AA 3-5 roga Pelitunr A 3-5 roga Pentudr AAA 3-5 roga Penitunr AA 3-5 roga PenituHr A 3-5 roga
5-10 net PentuHr AA/AAA PevtuHr AJAA PevituHr B/BBB
Bonee 5 net PewntuHr AA/AAA 1-3 roga PevituHr A/AA 1-3 roga
Bonee 7 net PewituHr AA/AAA 3-5 net PevtuHr A/AA 3-5 net
PevituHr B/BBB
PeiituHr B-/BB PevitnHr BB+/BBB+ PentuHr BBB

MHaekcbl kopnopaTUBHLIX O6NUraLmii ¢ NnepeMeHHbIM KynoHOM

OT 3HayeHus KnioyeBon ctaBku OT 3HayeHnss RUONIA OT 3HaueHust Kntoyeson ctaeku unm RUONIA

PewtuHr A- ot 1 roga Efimrﬂ:p:am (R R R PevituHr AAA ot 1 roga PentuHr A- oT 1 roga ETei'T::gaOT (VR R 0 ETe'i'T'rA:;aAAA PevituHr A- ot 1 roga E_?T:';;:T (R o) e Penitunr AAA ot 1 roga
Pentunr A- 1-3 rona PevituHr A- 1-3 roga Pewitunr A- 1-3 roaa
Peitunr A- 3-5 net PevtuHr A- 3-5 net PeituHr A- 3-5 net
TemaTtnyeckne MHAEKCHI
NHpekc OP3-MH MHaekc kopnopaTuBHbLIX eBpoobnuraumii MHpekc 3ameluatoLiyx obnuraumi Wupekec BOO-MUP MHpeke cektopa pocta NHpekc nnoteyHbix obnurayuin JOM.PO
NHpekc OD3-MK MHpekc obnuraumin ¢ nepeMeHHbIM KynoHOM MHpeke obnuraumii Cektopa yCTOWYMBOTO Pa3BUTUS WHpeke obnuraumin, HoMMHUPOBaHHbIX B CNY MHaekc obnuraumin B UHOCTPaHHOW BanioTe
NHpekcbl KOTUpOBaJsibHbIX JINCTOB
KopnopaTtusHbie obnurauum 1 ypoBeHb KopnopaTtueHble obnuraumm 2 ypoBeHb KopnopatueHble obnuraumm 3 ypoBeHb MyHuumnaneHele obnuraumm 1 yposeHb MyHuumnanbHele obnurauumn 3 ypoBeHb
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UHpeKebl rocygapCcTBeHHbIX obnurauumn

BaBelleHHble N0 o6bemaM BbIMYCKOB MHOMKATOPLI pbiHKa obnurauui denepanbHbiX 3aMMOB, OOMYLEHHbIX K obpalieHmnio Ha MOCKOBCKOM
Bupxe. NHOeKcbl KnaccuuunpoBaHbl MO Aropaumn BbINYCKOB, BKIOYaeMblx B 6a3sbl pacyeta, M paccyYMTbIBAOTCA OAHOBPEMEHHO MO
dpopmMyriamMm «COBOKYMHOIO JOXOA4a» N «YUCTbIX LEeH».

AnHamuka HOPMUPOBAHHBLIX 3HAYEHUI MHAEKCOB roc. obnuraunn, % CpeaHeB3BeLLeHHasa AOXOAHOCTL Basbl pacyeTa, %

150 30
140
130
120
110
100

90

80

70 0
03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026  03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026

RUGBITR5Y7Y

RUGBITR7Y+

RUGBITR5+

RUGBITR5Y

RUGBITR1Y RUGBITR3Y

RGBITR RUFLGBITR RUGBINFTR RUGBITR10Y
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WHAeKCbl MyHULMNanbHbIX oonuraumm

[dnHamnyeckne nokasartenu, paccyMTbiBaeMble Ha OCHOBE OOBLEMOB SMUCCUMM OONUraumi, BbiMyLEHHbIX cyobektamu PP n mecTHbIMU
agMUHUCTpaLMaMK, YbM LEeHHble Bymarn obpatuatoTcs Ha MockoBckon bupxke. NHOeKChbl paccumTbiBaloTcs No dopmMynam «COBOKYMHOMO
AoxXoda» U «4YUCTbIX LEH».

AnHamuka HOPMUPOBAHHBLIX 3HAYEHUI MHAEKCOB MYHUL,. obnuraunn, % CpeaHeB3BeLLeHHaa AOXOAHOCTb Ba3bl pacyeTa, %
150 30
140
130 25
120
20

110

100

90 15
80
70 10
03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026 03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026
RUMBITR1Y RUMBTR3+NS RUMBTR3A3YNS RUMBTR3YNS RUMBTRA3YNS RUMBTRAA3YNS RUMBTRAAANS RUMBTRAANS RUMBTRANS RUMBTRBBBNS RUMBTRNS
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UHAOeKcbl KopnopaTUBHbLIX oonuraumm

B3BelueHHble MO O6bEMAM 3MUCCUM MHAOEKCHI, OTpaXawlme OUHAMUKY pbliHKa OOMroBbiX 06513aTeNbCTB POCCUNCKUX KOMMaHUNA, YbW
LeHHble Bymarn obpawatotca Ha MockoBckon 6Gupxke. OHU geTanuM3mpoBaHbl NO ABYM KIHOYEBBIM NapamMeTpam: Alopauun U KpeguTHOMY
Ka4eCTBY 3MUTEHTA — TO €CTb OLEeHKe ero (pHaHCOBOM YCTONYNBOCTN.

AnHammnka HOPMUPOBAHHBIX 3HAYEHUI MHAEKCOB Kopn. obnuraumn, % CpeaHeB3BeLLeHHaa AOXOAHOCTb Ba3bl pacyeTa, %

150

130
W

120

110

100 =

90

80 10

03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026  03.01.2024 03.05.2024 03.09.2024 03.01.2025 03.05.2025 03.09.2025 03.01.2026
e RUCBITR1Y RUCBTR2A3A RUCBTR2A3A3Y RUCBTR2A3A5Y RUCBTR2B3B RUCBTR3A3YNS emmmmm RUCBTR3AS5YNS emmmm= RUCBTR3YNS  emmm==RUCBTR5YNS === RUCBTRA2A
e RUCBTRA2A3Y RUCBTRA3YNS emmmmmRUCBTRAA3YNS RUCBTRAAANS RUCBTRAANS RUCBTRANS RUCBTRB2B RUCBTRB2B3B emmmmm RUCBTRBBBNS === RUCBTRNS

*Bcnnecky JOXOOHOCTEN CBA3aHbl C PbIHOYHOW CUTYaLMen Ha pbiHKe obnurauunin 15



[loxoaHOCTb — PUCK. OCHOBHbIE CEMMEHTbI A0JITOBOIO PbIHKA

Ha rpadovkax npeacraBneHbl COOTHOLLEHUS YPOBHSA pUcka (CTaH4apTHOE OTKITOHEHWE AOXO4HOCTN) U CpeaHen JOXOAHOCTU No MHAeKcam
rOCy4apCTBEHHbIX, MyHMLMNAMNbHbIX U KOPNopaTUBHbIX obnuraumi 3a 2025 roa.

40%

35%

30%

LoxogHocTb

25%

20%

15%
0%

MHaekebl rocynapcTBeHHbIX obnurauui

® RUGBITR3Y

® RUFLGBITR

@® RUGBITR1Y

2% 4%

® RGBITR
@ RUGBINFTR

6% 8%

Puck

40%

35%

30%

[JoxoaHocTb

25%
RUGBITR5+

@ RUGBITR10Y

® RUGBITR5Y

RUGBITR5Y7Y

20%

[ ]
RUGBITR7Y+

15%
10% 12% 0%

NHpekcbl cydbdenepanbHbIX ¥ MyHULMNAMbHBIX

obnurauun
RUMBTRBBBNS
™ RUMBTR3+NS
[ ]
GUVBTRAANS
RUMBTRNS FgJ.MBTRAAWNS RUMBTRA3YNS
P € RUMBTRANS
[
RUMBTREYNS RUMBTRAAANS
RUMBTR3A3YNS
[
RUMBITRLY
2% 4% 6% 8% 10% 12%
Puck

40%

35%

30%

[oxogHocTb

25%

20%

15%

VHaekcbl KopnopaTyBHbBIX obnvrauui
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[loxoaHOCTb — PUCK: TEMaTUYECKNe MHAEKChbl obnuraumm

35%

30%

25%

20%

[oxoaHocTb

15%

10%

5%
0%

RUFLGBITR
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® RUFLBITR
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® RUGROWTR

® RUCBHYTR

® RUEYBCSTR

® RUESGTR

® RUCNYTR

4%

® RUGBINFTR

6% 8%
Pwuck

DOMMBSTR

RUEUESG

°
® RUCEU
RUEU10

12%
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RURPLTR
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DOMMBSTR

RUCNYTR

RUCBHYTR

RUGROWTR

RUEYBCSTR

RUESGTR

RURPLTR

RUCEU

RUEUESG

RUEU10

RUGBINFTR

RUFLGBITR

RUFLBITR

MHaeke nnoteyHbix obnuraumnii JOM PO

Mnpekc MocBbupxun O6nuraumii, HOMMHUPOBAHHbBIX B KUTAWCKMX
0aHsIX

MHaeke MocBupxu BbicokogoxoaHbix Obnuraumii MoBbILeHHOro
WHBecTuumoHHoro Pucka

MHpekc Mocbupxu O6nuraumii Cektopa pocta

WHpeke Mocbupxu O6nuvraumnii NoBbILLEHHOR [OXOAHOCTU
COBOKYMHbIV JOXOL,

MHpekc MocBbupxu O6nuraunin Cektopa yCTONYMBOrO pasBUTUSA

MHpeke MocBupxu 3ameluatowyx Obnuraumi

MHpekc Mocbupxu KopnopatusHbix Poccuiickux EBpoobnuraumi

MHaeke MocBurpu poccuitckmnx KopnopaTuBHbIX eBpoobnurauui
PCXB — PCIIM — BekTop yCTOM4YMBOro pa3sBuTmsi

MHpekc MocBupxu poccuiickmx obnvraumii, HOMMHUPOBAHHBIX
B MHOCTPaHHOW BarnoTe

Nupekc OP3-UH

Nupekc OP3-TMK

MHpekc Mocbupxu O6nuraumnii ¢ nepeMeHHbIM KyroHOM
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WHAeKcbl TOBApPHOro U CPOYHOro pbLIHKOB

ToBapHbIN PbIHOK

MockoBckasa bupxa

HeoBuxmnmocTtb
OomKnunk

3onoTto

KpunTonHaekchbl

Cknapckas
HeOBMXUMOCTb

BpunnuanTsl

doHAbI
HEeABMKMMOCTHU

HTB

-

MweHunya

Kykypy3a

AumeHb

NoaconHe4yHoe
Macrno

~

CpOYHbIN PbIHOK

MHOekc BonatunbHOCTH
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MHAVIKaTOpr BAJ1IlOTHOINO " AeHeXxXHOro pbIHKOB

BantoTHbIN PbIHOK

[eHeXHbIN PbIHOK

PUKCUHIN MupgukaTopbl CBOIN Muaukatopbl RUSFAR
RUSFARIND
RUSFAR
Overnight
RUSFAR REAL TIME 1 Hepens
2 Hepgenu
1 mecsy
RUSFAR REAL TIME 3 mecsua
COMPOUND
RUSFAR CNY
RUSFAR CNY REAL Overnight
TIME 1 Hepens

RUSFAR CNY REAL
TIME COMPOUND



NHpekcbl ®UHycnyr

NHamkaTopbl oTpaxkatoT ypoBeHb 6a30BbIX CTABOK MO Habopam BKNaaoB, KPeAMUTOB UM HAaKOMUTENbHbLIX CHETOB, AOCTYMHbIX AENCTBYHOLNUM
KnneHTam 6e3 AoNoNHUTENbHbIX ycroBuin. Ha rpadhmkax npeactaBneHa guHamMmuKa BCeX MHOEKCOB.

YpoBeHb CTaBok, %
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MHpekcbl Bknagos
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VIHOeKkcbl KpeanToB
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VHOeKcbl HakoNUTENbHbBIX CHETOB
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3aKa3Hble MHOEeKCbI

HanmeHoBaHue

MHupekc PBEK 6enoro BuHa

WHpekc PBK nrpuctoro BuHa

MHpekc PBK kpacHoro BuHa

MHaekc MocBupxu nnoteyHbix
o6nurauyni JOM.P®

MT3-UHaekc CuHTETMYECKOE
301070

HauwmoHanbHbIN MHAEKC
KOPNopaTUBHOIO ynpaBrieHust

WHpekc MockoBckow
HeaswxmnmocTn JomKnuk

ATOH — Poccuiickme
BbICOKOZ,0X0OAHbIE 0bnMraumnm

MKB VHpekc OuBnaeHaHbIX
AKUWIA (NONHOW JOXOAHOCTN)

MKB ueHoBon NHaekc
OviBnaeHaHbIX AKLniA

0OXOOb NHaekc akumin
pocta P® (nonHow foxooHOCTH)

0OXOOb NHaekc akumi
pocta P® (ueHoBow)

0OXOOb VHaekc aMBuaeHaHbIX
akuuii PO (nonHow [oxoOQHOCTM)

0OXOOb VHaekc aMBuaeHaHbIX
akuuii P® (nonHow JoxoOHOCTM)

RBCWHITE

RBCSPARK

RBCRED

DOMMBSCP

MTZGC

RUCGI

MREDC

ARHYB

MDIVTR

MDIV

IRGROTR

IRGRO

IRDIVTR

IRDIV

Twvn LeHHbIX 6ymar n akTUBOB

[aHHbIe 0 PO3HMYHbLIX LieHax 1 obbemax peanusauuv B TOProBom
ceTu "MNepekpecTok" BUHA

[laHHble 0 PO3HWNYHBIX LieHax 1 obbemax peanvaaumu B TOProBown
ceTtn "MepekpecTok" BUHa

[laHHble 0 PO3HWUYHBIX LieHax 1 obGbemax peanvaaumm B TOProBown
ceTtu "MepekpecTok" BUHA

Poccuiickne akumm

CTtoumocTb 3omoTa Yepes KOP3UHY MHbIX CblpbEeBbIX TOBApPOB

Poccuiickne akumm

LleHa 1 kB. meTpa

Poccuiickne BbicOkogoXoaHble obnurauum

Poccuiickne akumm

Poccwiickne akumm

Poccuiickne akumm

Poccwiickne akumm

Poccuiickne akumm

Poccuiickne akumm

Tun HgukaTopa

LleHoBoW nHgnkaTop
LleHoBon nugukaTop

LleHoBoW nHavkaTop

LleHoBon nugukaTop

LleHoBon nHgukaTop

LleHoBOM nHavkaTop

LleHoBoM nHavkaTop

MHamkaTop COBOKYMHOro goxoaa

MHgvkaTop nonHow 4oX04HOCTH

LleHoBOM nHavkaTop

MHavkaTop nonHow 4OXOAHOCTH

LleHoBoW nHavkaTop

MHamkaTop NomHOM 4OXO4HOCTY

LleHoBon nHgukaTop

RUB

RUB

RUB

RUB

RUB

uUsbD

RUB

RUB

RUB

RUB

RUB

RUB

RUB

RUB

3aka3uuk

AO "PocbusHeckoHcanTuHr"

AO "PocbusHeckoHcanTuHr"

AO "PocbusHeckoHcanTuHr"

OO0 "OOM.P® noTeyHbl areHT"

00O "Teneobnako"

00O "TonkomneTeHc"

000 Oomknmk

YK "ATOH-MeHeaKMeHT

YK "MKB UuBecTuumnn"

YK "MKB NHBecTtuumnn”

YK JOXOOb

YK JOXOOb

YK OOXOOb

YK OOXOOb
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KpuBasa 6ecCKynoHHOM AOXOAHOCTU

* Kpuas 6eCckynoHHOM AOXOOHOCTU rocyfapCTBEHHbIX LeHHbIXx 6ymar (KB[) oTpaxkaeT BpeMEHHYIO CTPYKTYpy 6E3pUCKOBbIX MPOLLEHTHbIX CTABOK HA POCCUNCKOM pbIHKE.
B ocHoBe mogenu nexut napameTpuyeckaa mogenb HenbcoHa-Curensa ¢ gob6aBneHneM KOppeKTUPYOLNX YNEHOB;

+ KB[] onpegensetcs Ha OCHOBaHMM COEMNOK U 3asBOK C obnuraumsmm Ha pbiHke OP3 B pexmme peanbHOro BPEMEHW B XOAe TOProB U SIBNSAETCHA HenpepbiBHbIM
npeacTtaBneHneM NPOLEHTHbIX CTaBOK B 3aBMCUMOCTU OT CPOKa;

* [Monb3oBatenamu KB ABNAOTCA y4aCTHUKM pbiHKa (MpW CO34aHMM HOBbIX (PMHAHCOBbLIX NPOAYKTOB M NpuBA3Ke cTaBku KynoHa k KbB[l), baHk Poccumn (B aHanuTn4eckmx
uendax), MuHpuH PP (npu cybcngmpoBaHuUM NPOLEHTHOW CTaBkM 3a cyeT degepanbHoro 6iogxeta), HKL (ana uenen puck-meHemxmeHTta) n LleHoson ueHtp HP[J
(ona onpepeneHusa cnpaBeanMBoOn CTOMMOCTY obnuraymi);

+ basa pacyeta o6HOBRSIETCA Ha €XXEMeCHA4YHOM OCHOBeE.

Fpadmku u 3Havenus KBl MockoBCKOM 6MPXKH

AoxoaHocTs
15:3

14.4

0 2 4 6 8 10 12 14 16 18 20
Awopauus, ner

-®- Ha OKOHYaHWe npeabiAyUle TOProBoW ceccum TeKyuwas ¥ - bid, AOXOAHOCTb 3aABKU HA NOKYMNKY A - ask, LOXOAHOCTb 3aABKMU Ha NpPoOAAXY
® pacyéTHas AOXOAHOCTb C YY4ETOM NOMPaBKKU
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Cnacunbo 3a BHUMaHue

HacTosillasn npeseHTaumst 6bina nogrotoBneHa v BoinylleHa My6nMyHbIM akumoHepHbIM oblectBom «MockoBckasi Bupxka Mocbupxu-PTC» (nanee — «Komnanus»). Ecnu HeT kakoi-nu6o oroBopku 06 nHoMm, To KomnaHusi cuutaeTcs
NCTOYHWUKOM BCEW MHpOpMaLIMK, N3MOXEHHOW B HAcTOsALEM AOKyMeHTe. [laHHas nHdopmaums npefocTaBnseTcsi Mo COCTOSIHWIO Ha AATy HACTOSLLEro AOKYMeHTa 1 MOXeT ObiTb n3MeHeHa 6e3 kakoro-nubo yBeaoMneHus.

[aHHbI JOKYMEHT He ABnsieTcsl, He (DOPMUPYET U He JOIMKEH paccMaTpUBaTbCA B Ka4eCTBE NPEANOXEHUS UMW Xe NPUrnaLleHns Ans NpoaaXu Un y4acTus B NOANWCKE, UMK e, Kak NobyxaeHne K NpruobpeTeHnto nnm xe K noanucke
Ha kakve-nmbo LieHHble Bymaru, a Takke 3TOT AOKYMEHT UMK ero YacTb U ke pakT ero pacnpoCcTpaHeHUsi He SIBMSIOTCA OCHOBAHWEM WM Ha HUX HEMb3si NonaraTbCs B CBSI3W C KaKUM-Nbo NpeanoxeHnem, JOroBOpoM, 06a3aTensCcTBOM Unm
€ WHBECTULIMOHHbBIM peLLUEeHNeM, CBA3aHHbIMU C HUM, PaBHO Kak U OH He SIBNSETCH pekoMeHAaune OTHOCUTENBHO LIEHHbIX ByMar KoMnaHuu.

MN3noxeHHasi B JaHHOM [OKYMEHTEe UHopMaLms He ABnsinace NpeamMeToM He3aBuUCKHMON NPOBEPKU. B HeM Takke He COpepXMTCS Kakmx-nnbo 3aBepeHnii Unmu rapaHTui, chopMynmpoBaHHbIX UMW NOAPa3yMEBAEMbIX N HUKTO HE AOMKEH
nonaratbCs Ha AOCTOBEPHOCTb, TOYHOCTb W MOSIHOTY MHPOPMAaLMN UM MHEHWS, U3MNOXEHHOro 34echb. HukTo u3 Komnanum unu kakmx-nmbo ee AovepHux obliectB unmn adpdunmpoBaHHbIX UL UMW UX AUPEKTOPOB, COTPYAHWKOB UMK
pabOTHWNKOB, KOHCYNMbTaHTOB UMM WX MpeAcTaBUTENen He MPUHUMMAaeT KaKoW-nnMbo OTBETCTBEHHOCTW (HE3aBMCUMO OT TOro, BO3HMKINA MM OHA B pe3ynbTaTe XanaTHOCTU UMW Yero-to ApYroro), MpsMO MMM KOCBEHHO CBSI3aHHOW C
1Ccnonb3oBaHNeM 3TOr0 AOKYMEHTa MW MHbIM 06Pa3oM BO3HUKLUEN U3 HETO.

[aHHas npe3eHTauMs COAEPXWUT MPOrHO3Hble 3asiBreHus. Bce BkMOYEHHblE B HACTOSLLY MpPe3eHTauuio 3asiBNeHus, 3a WCKMIoYeHWeM 3asBrieHuii 06 McTopuyeckux akTax, BKIYasi, HO, He OrpaHUYMBAasiCb, 3asiBIIEHUSIMU,
OTHOCSLLUMMUCS K HalleMy hUHaHCOBOMY MONOXEHW0, BU3HEC-CTpaTeruy, nnaHam MeHexXMeHTa 1 uenam no Gyaylimm onepaumsim SBMSOTCA NPOrHO3HbIMU 3asiBNEHVUAMU. OTU NMPOrHO3HbIE 3asiBMEHWS BKIOYalOT B cebs M3BECTHbIE U
Heun3BEeCTHbIE PUCKU, (DAKTOPbl HEONPEeAeneHHOCTUM U UHble DaKTopbl, KOTOPbIE MOTYT CTaTb MPUYMHOW TOrO, YTO HalUW HbIHELUHWE Moka3aTenu, AOCTUXEHWS, CBEPLUEHUS UMW e MPOU3BOACTBEHHbIE MokasaTtenu, OyayT CyLleCTBEHHO
OTNNYaTLCA OT TEX, KOTOPble CCHOPMYNMPOBaHBI UMW NOAPa3yMeBaTCA MO STUMW NPOrHO3HLIMU 3asiBNEHUAMU. [JaHHbIE MPOrHO3HbIE 3asiBNEHNS OCHOBAHbI HA MHOTOYUCIIEHHBIX MPE3YMIMLMSAX OTHOCUTENbHO HaLLEeW HbIHELUHeN 1 byayLen
6usHec-cTpaTernm U cpefbl, B KOTOPOW Mbl OXMOAEM OCYLIECTBMSATb CBOK AesATenbHOCTb B Oyayuiem. BaxHedwnmu daktopamu, KOTopble MOryT MOBMAMSITb Ha HalW HbIHELHWe nokas3aTenu, OOCTUXKEHWS, CBEpLUEHWUS UMK ke
NPOM3BOACTBEHHbIE MOKa3aTenu, KOTopble MOTryT CYLLECTBEHHO OTNNYaTLCA OT TeX, KOTOpble CAHOPMYMMPOBAHBI UK NOAPA3yMEBAKOTCS STVMMU MPOrHO3HBIMU 3asBNEHNAMMN SBMASIOTCS, MOMUMO MHbIX (hakTOpoB, crepyoLve:

*  BOCMPUATME PbIHOYHBIX YCNyr, NpeAocTaBnseMblix Komnanue un ee godepHuMmy obLectsamu;

*  BOMATUMBLHOCTb () POCCHINCKOM SKOHOMMUKU 1 PbiHKa LieHHbIX Bymar v (b) CeKTOpoB C BbICOKMM YPOBHEM KOHKYPEHLMU, B KOTOpPbIX KoMnaHus v ee aovepHue obLiecTBa OCyLLECTBSAT CBOK AesiTeNbHOCTb;

*  13MeHeHus B (a) OTeYECTBEHHOM Y MeXAyHapOAHOM 3aKOHOAATENbCTBE Y HANoOroBoM perynuposaHuu 1 (b) rocyaapCTBEHHbIX MPOrpaMmax, OTHOCSLLMXCS K (OMHAHCOBBLIM PbIHKaM U pblHKaM LieHHbIX Bymar;

*  POCTOM YPOBHSI KOHKYPEHLIMN CO CTOPOHbI HOBbLIX MFPOKOB Ha pbiHke Poccuu;

*  cnocobHoCTb ycnesaTh 3a ObICTPbIMY U3MEHEHUSIMU B HAYYHO-TEXHUYECKON Cpeae, BKMHOYas CMOCOBHOCTb MCMOMb30BaTh PacLUMPEHHbIE (hYHKLMOHamNbHbIE BO3MOXHOCTU, KOTOPbIE MOMYNSiPHbI CPeamn KnmeHToB KomMmnaHum n ee o4epHuX
00LLecTB;

*  CMocobHOCTb COXpPaHATbL NPEEMCTBEHHOCTb NPOLecca BHEAPEHNS HOBbIX KOHKYPEHTHbIX MPOAYKTOB U YCIYr, PaBHO Kak U NMOAAEPXKKa KOHKYPEHTOCMNOCOBHOCTH;

*  CMocobHOCTb NpUBEKaTh HOBbLIX KIMEHTOB HA OTEYECTBEHHbIN PbIHOK U B 3apyDOeXHbIX pUCONKLKSIX;

*  CNocobHOCTb YBENUYMBATL NPEANOXEeHVE MPOAYKLUUM B 3apYOEXHbIX FOPUCOMKLMNSX.

[MporHo3Hble 3asiBNeHVsA AenatoTCA TOMbKO Ha AAaTy HacTosweln NpeseHTauum, U Mbl TOYHO OTpuL@eM Hanu4yme miobbix 0653aTenbCTB N0 OOHOBMEHWIO MU NEPECMOTPY MPOrHO3HbIX 3asBMEHWIA B HACTOSLLEN Npe3eHTaunm B CBA3M C
N3MEHEHNSAMMN HaLINX OXMAAHUA, UM MEPEMEH B YCIOBUSX NN 06CTOATENLCTBAX, HA KOTOPbIX OCHOBaHbI 3TV MPOrHO3HbIE 3aABMEHNS.

Mpn BocnpoussedeHnn nHdpopmaumm o6 nHaekcax MAO MockoBckas Bupxa obsasatenbHa cebinka Ha nepBonctoynuk (Mctounmk: MAO MockoBekas Bupxa https://www.moex.com/ru/indices), a npu BOCMPOU3BEAEHUN 3HAYEHWN
WHAEKCOB Ha canTax B ceTu "VIHTepHeT" unu uHbix hopmax MCMoNb30BaHNSA B 9NIEKTPOHHOM BuAe HEOOXOAMMO AOMOMHUTENBHO pasMellatb akTUBHYH MHOEKCUPYEMYHO MOMCKOBBIMU CUCTEMamu runepccbinky Ha cant NMAO Mockosckas
Bupxa.

HavmeHoBaHUSA MHAEKCOB ABNSIOTCA 3aperncTpupoBaHHbIMKU TOBapPHbIMY 3Hakamu, NpaBoobnagarenem kotopbix sensetca MNAO Mockosckasa bupxa. Jlloboe ncnonb3oBaHne yKkasdaHHbIX TOBAPHbIX 3HAKOB 6€3 MMCbMEHHOro paspeLleHve
Bupxu 3anpelyeHo 1 MoXxeT BbITb OCYLLECTBEHO HA OCHOBaHWM NuLeH3noHHoro cornatueHuns ¢ NAO Mockosckas bupxa. MNogpobHee Ha cTpaHuLe "ToBapHbIe 3HaKK".

KOHTAKTbI +7 (495) 363-32-32 index@moex.com
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