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Onucanve dopmaTta dainos. Bepcusa 1.2
Email for queries:

Anpec ans 3anpocos: index@moex.com

Data dissemination schedule: Every trading day (trading calendar - https://www.moex.com/en/tradingcalendar/)
at 8 PM Moscow time/

PacnucaHme ny6nnkaumm AaHHbIX: KaXXablii TOProBbli eHb (CM. TOProBbIi KaneHaapb
https://www.moex.com/ru/tradingcalendar/) B 20 4acoB No MOCKOBCKOMY BPEMEHM.

dopmat ¢ainos: TekcToBble (ainbl B koguposke UTF-8. PasgenuTenb noneit — CUMBON Tabynsuuu.
File format: text files encoded in UTF-8. The field separator is a tab character.

Ccbinika Ha CTpaHuUy 3arpy3ku 6ronnereHeit: https://www.moex.com/ru/index/bulletins/
Link to the MOEX reports download page: https://www.moex.com/en/index/bulletins/

LWa6noH URL gns aBTOMaTU3NPOBAHHOM 3arpy3ku 6LosieTeHen:
https://iss.moex.com/file/indices/YYYYMMDD_FAMILY.zip
URL template for automated downloading reports: https://iss.moex.com/file/indices/YYYYMMDD_FAMILY.zip

(Fiename — Commentrus | Commenteng |

<DATE_FAMILY>.DES OnucaHue nHaekca Index description
<DATE_FAMILY>.VAL 3HaYeHnss HAEKCOB Index values
<DATE_INDEX>.TOD basza pacyeTa nHAEKCa TEKYLLErO AHS Index constituents as for today
<DATE_INDEX>.TOM basa pacueta cneaytoLero aHs Index constituents as for tomorrow
<DATE_INDEX>.INC M3meHeHuns 6a3bl pacyeTa nHaekca Index constituents’ changes
<DATE_INDEX>.REF CnpaBoyHast nHdopMaums Reference Data

FAMILY Comment rus Comment eng

EQ MHAaekchb! akumit Stock Indices

FI NHaekcbl obnuraumi Fixed Income Indices

MX CMeLuaHHbIe NHAEKCDI Multi-Asset Indices
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File name / Column

<DATE_FAMILY>.DES

Comment rus
OnucaHue nHgekca

Comment eng
Index description

DATE

INDEX CODE
NAME RUS
NAME ENG
ISIN
BLOOMBERG
RIC

CFI

PRICE TYPE

CURRENCY

INDEX FAMILY
PARENT INDEX
CHILD INDEX
METHOD TYPE
BOARD TYPE
FREQUENCY
CLOSING TIME
DESCRIPTION RUS
DESCRIPTION ENG
DURATION MAX
DURATION MIN
CREDIT RATING MAX

CREDIT RATING MIN

FIRST CALC DATE
FIRST CALC MCAP

FIRST CALC DIVISOR
FIRST CALC CLOSE
WEIGHT MAX

WEIGHT TYPE
TAX RES
TAX NO RES

COMMENTS

[ata

Kopa UHpekca

HavMeHoBaHWe NosiHOe Ha pyCcCKoM
HavMeHoBaHWe nosiHoe Ha aHrn.
Kopg ISIN nHcTpyMeHTa

Koa Bloomberg nHctpymeHTa

Kop Reuters MHCTpyMeHTa

Koa 6upxun. Ans MOEX =
"MRIXXX"

Twun UeHbl Ana pacyeTa 3aKpbITUs
Ha aHrn.

Koa BantoTbl MHAEKCA

CeMeNCTBO MHAEKCOB Ha aHr.
Poautenbckuit UHAEKC

[oyepHunii MHAEKC

Twun pacdyeta: PRICE, TR

Cnmncok pexxMMoB TOProB
MepnoanyHOCTL pacyeTa Ha aHrJ.
Bpems 3aKpbITMS MHAEKCA
OnucaHve Ha pycckoM

OnwucaHve Ha aHr.

OT16op No Makc atopauun

OT160p N0 MWH Aopaumnn

OT160op NO MaKC KpeanTHOMY
pPeNTUHIY

OT160p N0 MWUH KPEAUTHOMY
PENTUHIY

[lata nepBoro pac4yeta

MepBoe 3HayeHne KanuTanmusaumm

nHAeKca
MNepBoe 3HauyeHWe genutens

[NepBoe 3Ha4yeHue nHaekca

MaKcMMarbHbI BO3MOXHbI BEC B
NHAeKce

Tun B3BELLUMBAHUS MHAEKCA Ha
aHrJ.

CTaBKa Hanora Ha AMBUAEHAbl ANS
pEe3VAEHTOB

CTaBKa Hanora Ha AMBUAEHAb! Ans
Hepe3naeHToB

KoMMeHTapuit gns Bepcum
KOMMO3ULnK

Date

Index Code

Full hame on rus
Full name eng
ISIN code
Bloomberg code
Reuters code

Exchange code. For
MOEX="MRIXXX"

Price type for calculating close value
eng

Index currency code

Index family eng

Parent index

Child index

Calculation type: PRICE, TR
Trading-Board list
Calculation frequency eng
Index closing time
Description rus

Description eng

Max duration screening
Min duration screening
Max credit rating screening

Min credit rating screening

First calculation date

First index market capitalization
value
First divisor value

First index value
Max share weight in index

Index weight type eng
Dividend tax for residents
Dividend tax for non-residents

Comments
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File name / Column
<DATE_FAMILY>.VAL

Comment rus
3HauyeHns MHAEKCOoB

Comment eng
Index values

DATE

INDEX CODE
CURRENCY
CURRENCY RATE

OPEN

MAX

MIN

CLOSE
CLOSE PREV
MAX52

MAX52 DATE
MIN52

MIN52 DATE
RETURN DTD
RETURN MTD
RETURN YTD
TURNOVER
VOLUME
TRADES NUMBER
VOLATILITY
YTM
DURATION
DIVIDEND
MCAP PREV
MCAP

INDEX MCAP

DIVISOR
COUNT

MCAP TOM

INDEX MCAP TOM

DIVISOR TOM

COUNT TOM

[ata
Koa UHpekca
Koa BantoTbl MHAEKCA

3HaueHue Kypca no BasloTHOW nape

[INDEX]_MATH_FX / (BantoTta 6a3bl
pacyeTa) Ha MOMeHT nybnukaunm
3HaYeHNs MHAEKCA Ha 3aKpbiThe

MNepBoe 3HaueHne 3a AeHb
(oTKpbITHE)
MakcuManbHoe 3HaYeHue 3a AeHb

MuWHUManbHOE 3Ha4YeHUe 3a AeHb
LieHa 3aKkpbITUa nHAeKca

LleHa 3aKpbITUs nHAeKCa
MakcuMmanbHoe 3HadveHue 3a 52
Hegenm

[JaTa 3HayeHnss MAX52
MuHMManbHoe 3HaveHune 3a 52
Heaenm

[JaTta 3HaveHns MIN52
[OXOAHOCTb K 3aKpbITUIO
[OXOAHOCTb K 3aKpbITUIO 38 MecsiL
[l0XOAHOCTb K 3aKpbITHIO 3a roa
0O6beM TOpros B AeHbrax

O6beM TOpProBs B LITYKaX
KonnyecTtso caenok
BonatunbHOCTb

[0X0AHOCTb K UHAEKCHOW LiEHE
[opauus, aHei

NHaekcHas cyMMa anMBUAEHO0B
Kanutanusaumsa npeapiayliero aHs
Kanutanusaums nHgekca

Kanutanusaumsa nHaekca C y4yeToM
koad. free-float
Jenvtenb

KonM4yecTBo MHCTPYMEHTOB B 6ase
pacyeTta

Kanutanusaums nHaekca
3aBTpallHel 6a3bl pacyeta
Kanutanusauus nHaekca c y4eToMm
koad. free-float 3aBTpaLlHel 6a3bl
pacyeTta

[Jenutenb 3aBTpallHen 6a3bl
pacyeTta

KonnyecTBo MHCTPYMEHTOB B
3aBTpallHel 6a3e pacyeTa

Date
Index code
Index currency code

Rate on currency pair
[INDEX]_MATH_FX / (basket
currency) on closing index value

Open index value

Max index value

Min index value

Close index price

Close index price on previous date
Highest price that a stock has
traded at during the previous year
MAX52 date

Lowest price that a stock has
traded at during the previous year
MIN52 date

Daily price return, %

Monthly price return, %

Annual price return, %

Turnover value

Trading volume

Number of transactions

Volatility

Yield to maturity

Duration, days

Index dividend sum

Previous Index capitalization
Index capitalization

Free-float adjusted market
capitalization
Divisor value

Number of constituents

Index capitalization of the next
trading day

Free-float adjusted market
capitalization of the next trading
day

Divisor value of the next trading
day

Number of constituents of the next
trading day
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File name / Column Comment rus Comment eng

<DATE_INDEX>.TOD basa pacuerta nHaekca tekywero goHa  Index constituents as for today

<DATE_INDEX>.TOM basa pacuerta cnefyrowero gHsA Index constituents as for tomorrow

DATE Ona "TOD" - paTta oTyeTa. Current date for TOD.
Ona "TOM" - gata cnegytowero toprosoro  Next trading date for TOM
AHS

INDEX CODE Koa WHaekca Index code

TICKER Koa MHCTpyMeHTa Ticker

NAME RUS HasBaHune Ha pyccKoM Name rus

NAME ENG Ha3BaHwe Ha aHrn. Name eng

TYPE RUS Twun nHcTpymeHTa: ord, pref, bond, DR, n Instrument type: ord, pref, bond, DR,
T.4. etc.

ISIN Kopg ISIN nHcTpyMeHTa ISIN code

BLOOMBERG Koga Bloomberg nHctpymeHTa Bloomberg code

RIC Kop Reuters MHCTpyMeHTa Reuters code

MIC Koa MIC pns nHCTpymeHTa Market Identifier Code

COUNTRY LISTING CTpaHa nncTuHra akumm (onumoHanbHo) Country where listing is provided

(optional)

COUNTRY PRIMARY LISTING CtpaHa OCHOBHOIO SINCTUHIa Country where primary listing is
(onuunoHanbHo) provided (optional)

INDUSTRY SECTOR Ha3saHune oTpacnu Industry classification

CURRENCY Kop BantoTbl LeHbl Price currency code

CURRENCY RATE 3HayeHune Kypca Currency rate

PRICE LleHa nHCTpyMeHTa Ha 3akpbiTne (ans Close price (% for bonds)
obnuraumin B %)

PRICE PREV LleHa MHCTpyMeHTa Ha npeabiaylee Previous close price (% for bonds)
3akpbiThe (ana obnurauunin B %)

FACE VALUE HomuHan obnuraumm Face value

ISSUE SIZE 0O6beM BbiMycka Issue size

MCAP KanuTtanusaums MHCTpYMEeHTa Market capitalization

FREE-FLOAT KoachmumeHT free-float Free-float coefficient

WEIGHT FACTOR OrpaHuumsatowmn koapduumeHTt W mnn C  Restricting coefficient W or C

ACI HKA ACI

ACI PREV HK/[ npeabiaywiero aHs ACI PREV

COUPON KynoHHbIN aoxoa Coupon value

INDEX ISSUE SIZE O6beM BbINycka B 6a3e pacyeTa nHaekca Index issue size

INDEX MCAP KanutanuMsaums MHCTPYMEHTA C YYETOM Free-float adjusted market capitalization
ko3. Free-float

WEIGHT YnenbHbI BeC Weight in Index

RETURN DTD N3meHeHue 3a aeHb, % Daily price return, %
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<DATE_INDEX>.INC W3MeHeHus 6a3bl pacueta MHaeKkca Index constituents’ changes

DATE [aTta BCTynneHus U3MeHeHus Revision date

INDEX CODE Koa NHaekca Index code

TICKER Koa nHcTpymeHTa Ticker

REFERENCE Ha3BaHue n3meHsiemoro nonsa* Name of modified field*

TYPE Twun naMeHeHns** Type of modification**

CURRENCY Yka3blBaeTca BantoTa, rae npuMeHnMo. Currency code where applicable

CURRENT VALUE MapaMeTp A0 U3MEHEHUS Value before modification

NEXT VALUE MapameTp nocne n3MeHeHns Value after modification

COUNTER KonnyecTtBo M3MeHEHWI Mo AaHHOMY Number of changes for the instrument in
WHCTPYMEHTY B (haine the file

* Bo3MoxkHble 3HaueHnst nonss REFERENCE / Possible values for the column REFERENCE:

REFERENCE Comment rus Comment eng

WEIGHT FACTOR BecoBoit koappuumeHT W nnm C Restricting coefficient W or C
FREE-FLOAT KoapdmumeHT Free-float Free-float coefficient

ISSUE SIZE O61bem BbinMycka Issue size

DIVIDEND TOTAL CyMma avBuaeHaoB Sum of dividend

TICKER Koa nHcTpymeHTa Ticker

** Bo3MoXkHble 3HadeHus nons TYPE / Possible values for the column TYPE:

TYPE Comment rus Comment eng

Add [lobaBneHne 3Ha4YeHNs UK 3anncu Add value or record
Drop YaaneHne NHCTPYMEHTa NN 3HaYeHNs Drop instrument or value
Change N3MeHeHne 3Ha4eHus Change value
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File name / Column
<DATE_INDEX>.REF

Comment rus
CnpaBouyHas nHdopmaums

Comment eng
Reference Data

DATE

INDEX CODE
TICKER
CURRENCY
CURRENCY RATE

PRICE

MOEX LISTING LEVEL
DIVIDEND PER SHARE

DIVIDEND PER SHARE RES

DIVIDEND PER SHARE NO RES

FACE VALUE
MATURITY DATE
DURATION

CALL DATE

CALL PRICE

PUT DATE

PUT PRICE

ACI

COUPON VALUE
COUPON DURATION
COUPON DATE
MOODY'S RATING
S&P RATING
FITCH RATING
ACRA RATING
RAEX RATING
YTM

RETURN DTD
RETURN DTD RES

RETURN DTD NO RES

VOLATILITY
FACTOR A
FACTOR B
DETERMINANT
INFLUENCE
P/E

P/BV

[ata

Kon UHpekca

Koa MHCTpyMeHTa
Koa BanioTbl UeHbl
3Ha4veHune Kypca

LleHa MHCTpyMeHTa, Mo KOTopoW

CYNTAETCS MHAEKC Ha 3aKpbiTue (Ans

obnurauuin B %)
YpoBeHb JIMCTUHTA

AvBnaeHa Ha akumio B BanOTe
nHAaekca

[viBnaeHa Ha akumto nocne Hanora
ANS pe3naeHToB

[AvenaeHa Ha akumio nocsne Hanora
ANsl Hepe3naeHToB

HomuHan obnuraumm

[ata noraweHus

[iopauus, Hen

Ob6nuraumsa ¢ KON-onuMoHOM: AaTa
Obnuraums ¢ KON-OMUMOHOM: LieHa
O6nvraumsa ¢ NyT-onuUMOHOM: AaTa
Obnuraums ¢ NyT-OnuUMOHOM: LieHa
HKA

KynoHHbIN foxoa

[Heit Ao BbINMaThl KyNnoHa

[aTa BbinnaTbl KynoHa

He 3anonHsaeTtca

He 3anonHsaerca

He 3anonHseTcs

KpeanTHbi penTtuHr ACRA
KpeanTHblin peiTuHr RAEX
[oX0AHOCTb K MHAEKCHOWN LieHe
N3MeHeHue 3a eHb K 3aKpbITUIO
MN3MeHeHne 3aKpbITUS C y4ETOM
Hasnora ans pe3naeHToB

M3MeHeHMe 3aKpbITUS C y4ETOM
Hanora Ans Hepe3uaeHToB
BonaTtunbHOCTb

KoadduumeHT anbda
KoadduumeHT b6eTa
KoadpduumeHT getepmmHaumm (R)
BnusaHue akunm Ha nHAEKC
KoadpduumeHT P/BV
KoadduumeHT P/E

Date

Index code
Instrument code
Price currency code
Currency rate

Instrument price used for accounting
index close value

Listing Level
Dividend per share in index currency

Dividend per share after resident tax

Dividend per share after non-resident
tax

Bond face value

Maturity date

Duration, days

Bond with call-option: date
Bond with call-option: price
Bond with put-option: date
Bond with put-option: price
ACI

Coupon value

Coupon duration, days
Coupon date

n/a

n/a

n/a

Credit rating ACRA

Credit rating RAEX

Yield to maturity

Daily price return, %

Daily price return including tax for
residents

Daily price return including tax for
non-residents

Volatility

Alfa coefficient

Beta coefficient

Determinant coefficient R

Share influence on index

P/BV coefficient value

P/E coefficient value



