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PbIHOK AKUMI: METOZLONOIUS

O6wumit 06bem TOPros  gUHaMuKa o6vema Topros

B o6beme TOProB He y4YMUTbIBAOTCA pa3MeLLEeHMA LLeHHbIX bymar. YKasaH 06bem Topros HeTTo
(npumep: 6bina 3aknoveHa caenka Ha 100 akumi CbepbaHKa, Toraa HeTTo 06bem CAeNKn — 3To LeHa
100 akuuii, a bpyTTo 06BEM — 3TO LieHa 200 akuumit). Ans noctpoeHns rpadpuka nHagekca MMBE
MCNONb30BAIUCh Er0 LEHbI 3aKpbITUA

TONM 4 aKkuuu Hanbonee 6auskue K rogosomy HIGH n LOW
Ona noctpoeHua rpapuKoB MCMOJIb30BaIUCh MX LieHbl 3aKpbiTUA. OTOOP aKLMiA NpoBoAUCA cpeam
TeX, KTo BXoAuT B MHAeKc MMBbBb

O60poT no rpynnam KnneHTos 1 gons HFT B o6wem obopore

Mpu aHanu3e paccmaTpmuBainCcb 060POTbI B PEXKMME OCHOBHbIX TOpPros T+2 («cTakaH»). Kputepuii
OTHEeceHM A KnmeHTa K «HFT» — 3To cpeiHemMecAYHOe KoamMuecTso caenok 6onee 1 000 3a oanH
TOProBbI AEeHb B LENOM Ha pbliHKe akuuin, AP, MU® ETF, UCY. lna «Toprosble anroputmbl» — o1 200
00 1000 cgenok. Ana «octanbHoe» — meHee 200 caenok

TOMN 5 Hanbonee NMKBUAHDBIX aKLUA
YKa3aH 06beM TOProB HETTO B PEXKMME OCHOBHbIX TOProB T+2 («CTaKaH»)

[MHaAMMKa aKTUBHbIX KAMEHTOB (pblHOK akuuii) u MUC HapacTalowmm UTorom

KonnuectBo oTKpbITbiX MAC 1 aKTUBHbIX KNMEHTOB (PbIHOK aKLMiM) yKa3blBAaETCA Ha KOHeL,
COOTBETCTBYIOLWEro mecsaua. Kputepuin oTHECEHUA KNMEHTA K aKTUBHOMY — 3TO COBEPLUEHUE UM
MWUHUMYM O04HOM caenku. Mpu onpeaeneHnm KONMYECTBa aKTUBHbIX KIMEHTOB paccmaTpmBanca
TONIbKO PbIHOK akuuii, AP, MN® ETF, NCY

OvHamunka o6bema TOpros B ayKLMOHE 3aKpbITUA
YKa3aH 06bem TOpros HeTTO



MOCKOBCKAHA
BUPXA

PbIHOK OBJIUTALIMI: METOA0N0MNA

0O61bem pbiHKa 06auraymnii Ha MOEX no HomuHany B 0bpalieHumn

[Ona Kaxkaoro Bbinycka ob6auraumin paccumTbiBancsa Mx o6bem paBHbIA NPOU3BEAEHMIO HOMMHAA
OfHOM 0binrauum Ha pasmep BbinycKka. na eBpoobanraumin o6bem paccunTbiBaACca NyTeM
YMHO€HUA HOMWHA/IbHOM CTOMMOCTWN 04HOM 06AMraumMm Ha pa3mep BbiMyCcKa U Ha
CpenHeB3BeLLEeHHbIN Kypc BastOTbl HOMWMHANA 3a COOTBETCTBYHOWMI MecAL,. PaccmaTtpuBanmch
TO/IbKO T€ BbIMYCKW, KOTOPbIE HA KOHEeL, COOTBETCTBYIOLLLErO MecALa Bblan He NoralleHbl 1
pa3meLLeHbl Ha MocKkoBCKoM bupke

AnHamuka o6vema Topros

B o6beme TOpros He yunTbiBatoTCA 060POThI NO €BPOOBAUTALMAM M Pa3MELLLEHNA HOBbIX BbIMYyCKOB.
YKa3aH 06bem Topros HeTTo. Moa KopnopaTUBHbIMK 06MraLMAMKM NoapPasymMmeBatoTca bBupesble,
KopnopaTtueHble U obauraunm M®OO. MNog rocygapcTBeHHbIMM 0banraunamm nogpasymesatorca O3
n obnuraumm LleHTpanbHoro baHka. Mog cybdenepanbHbiMmM 06AUTraLMAMK NOAPA3YMEBAIOTCA
PEernoHasibHble U MyHULMMNaAbHble 0bAUraumnm

O61bem Topros no rpynnam KIMEHTOB U COOTHOLLUEHUE CAENOK B cTakaHe U PINC B rocyaapCcTBEHHbIX
/ KopnopaTusHbIX 06auraumax

YKasaH 06bem Topros HeTTo. Mog KopnopaTuBHbIMK 0BAMraLMAMKM NogpasymeBatoTca bupkesble,
KoprnopaTtusHbie n obauraumn M®PO. Moa rocyaapcTBEHHbIMU 0b6AUraumMamm nogpasymesatorca OP3
n obauraummn UeHTtpanbHoro baHka

TON 6 Hanbonee NMKBUAHBbIX 06AUraunii
YKa3aH 06bemM TOProB HETTO B PEXKUME OCHOBHbIX TOProB T+2 («cTakaH»). [loXoAHOCTb B BaatoTe
HOMMHa/1a YKa3aHa Ha MOMEHT CoCTaBsieHns newsletter (MCTOYHMK — moex.com)



