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AWNHAMUKA HA AEHEXXHOM PbIHKE

PENO c KCY. CpegHegHeBHOW 06beM TOpProB KoMmmMeHTapum
mnpa pyb.

PENO LR cRCY mAenosmml b 5er 5 = CpepHeaHeBHON 06beM TOpros
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B KaNeHAapHbIX AHAX = CpegHeaHeBHas OTKpbITas

2014 1,5 nosvumsa no PEMO c KCY (Bk.

2015 1,8 Aeno3utbl ¢ LIK) cocTtasBuna

2016 2,3 598,5 mnpp py6.
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MHAUKATOPbI AEHEXXHOIO PbIHKA
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Mo nHdopmaumm 13 oduumansHOro npecc-penusa: CoseT AnpekTopoB baHka Poccun npuHan pelseHune ¢
10 deBpanst 2020 roga CHU3UTL KITHOYEBYHO CTaBKy A0 6% rogoBbIX.

COBbbITUSA AEHEXXHOIO PbIHKA

C 1 anpens 2020 roga:

* BHeceHue M3MeHeHul B MeToanKy pacyéta RUSFAR, a Takxxe Hayano pacyérta
RUSFAR real time;

* l3MeHeHWe MapKeT-Melkepckux nporpamMm no PEMO c LIK ¢ KCY

AHOHC: OTMeHeH VI MexayHapoaHbin ®opyM BantoTHo-/leHeXHOoro pbiHka MOCKOBCKOM
Bupxun B r. Coun 14-16 mas 2020

AHOHC: bupxxeson dopym 01.04.2020 nepeHeceH Ha 6onee no3aHioto aaTy (aata byaer
coobLieHa AoMOHUTENBHO)
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05.02 — PekopaHbIli 06beM TOProB B pexume «KpynHble caenku» (MHCTpyMeHTbl TDB, TMB) — 249 MaH Aonn.
17.02 — 3anylieH HOBbIM peXuM TOProB AJisl 3akJHoyeHust KpynHbix caenok EURUSD_SPT Ha 5 v 10 maH ¢ Full Amount

ncnonHenmem — «PbiHOK OTC kpynHble caenku» (OTCF).

23.03 — Hauano ToproB no BHebupxeBbiM cepBucaM «PbiHOk OTC» (pexxumbl OTCT u OTCF) u RFS (pexum RFSM)

nepeHeceHo ¢ 10:00 Ha 9:30 Mmck.

B anpene 2020 Toprv Ha BajlOTHOM PbIHKE MPOBOAATCS MO BCEM WHCTPYMeHTaM B 06bl4HOM pexume. OukcnHr MOEX

onpeaenseTca eXxeqgHeBHO B 06bI4HOM pexunMme.

c 1 anpens no 1 uroHa 2020 He 6yaeT B3MMaTbCA Nata 3a HOBble yAaneHHble pabouve mMecta KIMeHTOB (pa3oBble U
eXXeMeCsyHble MaTeXu 3a BCe HOBble aeHTMhMKATOpbl Tex. AocTyna ¢ TepmuHanos MOEX Trade).

AWHAMUKA N CTPYKTYPA TOPros

AnHaMuka 6uprkeBoi 40NN Ha MeXX6aHKOBCKOM pbiHKe, %
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KommeHTapumn

Oonsa MB Ha BantOTHOM pbliHKe P® coctaBuna
459%. 1o onepauMsM C OCHOBHbIMW BastOTHbIMU
napamM gons Mb: USDRUB — 55%, EURRUB -
68%, EURUSD — 8% (cpegH.2020)

3a Map.20 cpeaHeaHeEBHOW 06bEM TOProB COCTaBUI
- $23,6 mapa (des.19 — $19,9 mnpa), B T.4.
o6bem CNOT — $7,6 mnpp (Ppes.19 — $6,0 mnpa)

[Jona CNOT Bbipocna ¢ 30% g0 32%

PacnpegeneHne no BaniOTHbIM MapaM COCTaBWIIO:
pona USDRUB 82% (+1%), nona EURRUB
14,5% (-1%), pons EURUSD 3,3% (-0,2%),
npouue 0,2%

PacnpeneneHve 06beMoOB Mo nNapaM BasitoT
3,3%

0,
0,2% W USDRUB

EURRUB
EURUSD

H Others

KommeHTapum

B map.20 Ha doHe nageHuss HedTAHbIX LEeH K3-3a
CpblBa caenkm mMexay yyactHukamm OFEK+, a Takxe
M3-3a YyCu/eHusi naHaeMunm B Mupe Habnwogancs
pe3KMin POCT KYpCOB OCHOBHbIX BastoT K pybio:

- CpedHEB3BELUEHHbIV Kypc pAonnapa BblpoC Ha
11,12 py6. (+16,7%) no yposHsi 78,33 B/$

- CpedHeB3BELUEHHbI KypC €BpO  BbIPOC
12,13 pyb. (+16,4%) pno ypoBHsi 86,11 P/€

PekopaHble 06beMbl TOProB BO BHEOMPXKEBOM

pexvume OTCT - $1,8 mnpp (des.19 — $1,5 mnpa)

O6beMbl TOProB Mo HOBbIM UHCTpyMeHTamM TDB, TMB
(kpynHble caenkun) —$1,2 mnpa (des.19 -$1,9 mnpa)

Ha
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YYACTHUKHM U KJTUEHTDI

[OvHaMuKa fosiel YYaCTHUKOB Mo Tunam B Toprax CroT
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HAonu HFT/He HFT Ha Toprax CIMNOT USDRUB, EURRUB

0,1% goy

= INNEPDI
®m K/IMEHTDI tOp. JInua Hepes.
°Non HFT =42% = K/IMEHTHI tOp. Jlnua Pes.

B KJIMEHTDI ®u3. Jlnua Pes.

HFT = 58%

[AMHaMu1Ka [osie YYaCTHUKOB U KJIMEHTOB B Toprax CMOT
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37%

_Aonsa knueHTtoB B o6opoTe CMOT — 58% (+6,2%
K eB.19), U3 Hux:

Hepes-Tbl (KOJ1+®1) — 43,4% (+1,0%)
®u3. nnua (pes-tol) — 13,1% (+4,3%)
HOp. nuua (pes-Tbl) — 1,5% (+0,9%)

YMCNO YHUKaNbHbIX 3aperucTpupoBaHHbIX KIMEHTOB -
3,8 maH (+200 TbIC.)

YMCNO aKTMBHBLIX KIMEHTOB AOCTUINIO PEKOPAHOro
3Ha4yeHus - 249,6 Tbic. (+86,1 ThiC. k deB.19):

Hepes-Tbi (IOJ1+®J1) — 1,2 ThIC. (pEKopA)
®us. nuua (pes-Tol) — 246,7 Tbic. (pekopa)
FOp. nuua (pe3-Tbl) — 1,7 ThiC. (pexkopAa)
[onst HFT B o6opoTe CNOT - 58% (pekopa)

0O60poT KOpnopauuii $2,3 mnpa (des.19
$0,8 Mnpa)
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CpepHumii 06bem caenok CMOT, noToB
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KOHTAKTbI

TutoB Ceprei CkabenuH AHppei
[npekTop AenapTameHTa [npekTop AenapTameHTa
[leHeXXHOro pbiHKa BantoTHOro pbiHKa
Sergey.Titov@moex.com Andrey.Skabelin@moex.com
+7(495) 363-32-32, nob. 5455 +7(495) 363-32-32, nob. 5400

PACKPbITUE UH®OPMALIUU

HacTosiuii JokyMeHT Bkl NOAroTOBMEH U BbiNyleH My6nnyHeIM akuvoHepHbIM obuiecTBom «Mockosckas Bupxka MMBB-PTC» (nanee — «Komnanus»). Ecnn HeT kakoit-nu6o oroBopku 06 nHom, To KomnaHus
CHUTAETCS UCTOUHUKOM BCel MHCOpMaLIMK, U3TOXEHHON B HAcTOsALLIEM AOKYMeHTe. [laHHas MH(hopMaLs NPeloCTaBNAETCs Mo COCTOAHMIO Ha [1aTy HACTOSILLIETo IOKyMeHTa 1 MOXeT GbiTb 3MeHeHa Gea kakoro-
nnBo yBeioMneHns. [1aHHblil [IOKYMEHT He ABNSeTCs, He POPMUPYET M He [IO/KEH PacCMaTpMBaTLCA B KauecTBe MPEeAIOKEHUs UNu Xke NpUrnalleHnst Ans MpOAaXmW WM y4acTus B MOAnKcKe, Wnu xe, kak
nobyx/ieHne K npruobpeTeHnio Unu xe K MOANUCKe Ha kakue-nubo LieHHble Gymary, a Takke 3TOT JOKYMEHT WM €ro YacTb Wi Xe akT ero pacnpoCTpaHeHUs He SBMAIOTCA OCHOBAHWEM W Ha HUX Hemb3si
nonaraTbCsA B CBS3N C KakuM-nMG0 NpeAnoXeH1eM, A0roBOpoM, 0653aTeNbCTBOM Wi XKe MHBECTULIMOHHBIM PELLEHNEM, CBA3aHHBIMU C HUM, PaBHO Kak U OH He SIBIIAETCA PeKoMeHAaLMel OTHOCUTENbHO LiEHHbIX
6ymar komnaHui. M3noxeHHas B JaHHOM AOKYMEHTE MH(OPMaLns He ABMsANack NPeMeTOM He3aBHCMMOii NPOBEPKU. B HeM Takoke He COIepXUTCS Kakux-ninGo 3aBepeHuil Ui rapaHTuii, CHOPMYNMpOBaHHbIX
Wny nosipa3yMeBaeMbIX U HUKTO He [IOMKEH MonaraTbCsi Ha JOCTOBEPHOCTb, TOYHOCTb M MOJTHOTY MHChOPMALIM UMK MHEHWS, U3MOXEHHOTO 3/1eck. HUKTO 13 KomMnaHum unm kakux-nubo ee 1o4epHUX o6LLecTs unm
ahhUNMpoBaHHbIX ML, UMM UX AVPEKTOPOB, COTPYAHWUKOB MNW PaGOTHUKOB, KOHCYNbTAHTOB UMM WX MPeACTaBUTENel He MPUHMMAET Kakoi-nubo OTBETCTBEHHOCTM (HE3aBMCWMO OT TOrO, BO3HMKNA N1 OHa B
peayrnbTaTe XanaTHOCTW WM YEro-To [PYroro), MPsSIMO UNM KOCBEHHO CBSI3aHHOW C UCTIONb30BaHNEM 3TOr0 AOKYMEHTa UNU UHbIM 06Pa3oM BO3HUKILEH M3 Hero. HacTosnii AOKYMEHT COZIEPXUT MPOrHO3HbIE
3asBreHns. Bce BKMIOYEHHbIE B HACTOALLMIA JOKYMEHT , 3a uc i 06 ucTopuyeckux hakTax, BKMIOYAs, HO, HE OrpaHM4MBasiCh, 3aABNEHUAMM, OTHOCSLUMMUCH K Hallemy
pMHAHCOBOMY MONOXKEHMI0, GU3HEC-CTpaTeri, NnaHam MeHePKMEHTa U Liensm no GyaylimM onepauusiM sSIBSIOTCS NPOTHO3HBIMK 3asiBNEHNsIMU. DTN NPOTHO3HLIE 3asBMEHNS BKITIOYAlOT B Ce6A M3BECTHbIE U
HEN3BECTHbIE PUCKM, (haKTOPbl HEOMPEAENIEHHOCTN U UHbIE (DaKTOpBI, KOTOPLIE MOTYT CTaTb NPUYMHOM TOTO, YTO HALLM HbIHEWHME MOKa3aTenm, JOCTWKEHMS, CBEPLUEHNS NN Xe NPOU3BOACTBEHHbIE NokasaTeny,
6YAyT CYLIECTBEHHO OTNMYaTLCA OT TeX, KOTopble CCHOPMYNMPOBaHbl MM MO/Pa3yMeBaloTCs NOA STUMW MPOTHO3HBIMK 3asBNEHUAMU. [laHHble NPOTHO3HbIE 3asBNEHMA OCHOBaHbI Ha MHOTOYMCTIEHHBIX
NPe3yMNLusiX OTHOCUTENBHO Hallel HblHelHel 1 Gyayliei GusHec-cTpaTern U cpefibl, B KOTOPOW Mbl OXWIAeM OCYLIECTBMNATL CBOK /EATENbHOCTL B Gyayliem. BaxHeiwmmn daktopamu, koTopele MOryT
NOBMMATL Ha HalM HblHELHMe nokasaTenu, [OCTUKEHMs, CBEpPLIeHWS WM Xe MPOM3BOACTBEHHblE MoKasaTeny, KOTOPble MOTyT CYWeCTBEHHO OTNMYaTbCs OT TeX, KoTopble CopMYnMpoBaHbl Mnm
NoApasymMeBaloTCs 3TUMW NPOTHO3HLIMM 3aABNEHNAMM SBMAIOTCS, MOMMMO MHbIX (haKTOPOB, Criedylolive: © BOCTIPUATHE PbIHOYHBIX YCMyr, npegocTasnsembix KomnaHver n ee godepHumm obuiectsamu;
BOMATUMLHOCTL (@) POCCUIACKOI 3KOHOMUKM 1 PbiHKa LieHHbIX Bymar 1 (b) CEKTOPOB C BLICOKUMM YPOBHEM KOHKYPEHLWW, B KOTOPbIX KoMnaHus 1 ee foyepHue obLIecTBa OCYLIECTBIIAIOT CBOK AEATENbHOCTb;
M3MeHeHs B (a) OTEYECTBEHHOM W MeXayHapOAHOM 3aKOHOZATeNbCTBE M HANOrOBOM PerynvpoBaHui 1 (b) rocyAapCTBEHHbIX MporpaMmax, OTHOCSILIMXCA K (hUHAHCOBbIM PbiHKaM U pbiHKaM LeHHbIX Gymar; «
POCTOM YPOBHSI KOHKYPEHLMW CO CTOPOHbI HOBbIX UFPOKOB Ha pbiHke Poccum;s cnocobHoCTb ycnesaThb 3a GbICTPbIMM MBMEHEHMAMM B Hay4HO-TEXHWYECKOW Cpede, BKMYas CrnocobGHOCTL MCMonb3oBaTh
paclmpeHHble YHKUVOHambHbIE BO3MOXHOCTM, KOTOPblE MOMyNsSpHbl CPean KIWeHTOoB KomnaHnu v ee [oyepHux oBWecTs; * CMoCOGHOCTb COXPaHATL MPEeeMCTBEHHOCTb MpoLecca BHEAPEHUs HOBbIX
KOHKYPEHTHbIX MPOAYKTOB W YCTYr, PaBHO Kak W NOAAEp)KKa KOHKYPEHTOCMOCOGHOCTM; * CMOCOGHOCTb MPUBIIEKaTh HOBbIX KIMEHTOB Ha OTEYECTBEHHBIV PLIHOK 1 B 3apyBexHbIX OpUCAMKUMAX; * CNOCOGHOCTL
YBENM4MBaTL MPEeAroXeHe NPOAYKUMN B 3apyGexXHbIX PUCANKUMSAX. TPOrHO3HbIE 3asBNeHUs AenatTcs TOMbKO Ha AaTy HACTOALEro AOoKyMeHTa.
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