MOSCOW
EXCHANGE

MOEX Indices reports
BronnereHn no nHaekcam MockoBckoi Bupxm
File format description. Version 1.3

OnucaHve dopmata dannos. Bepcus 1.3
Email for queries:

Anpec ans 3anpocos: index@moex.com

PacnucaHme ny6nukauum gaHHbix/ Data dissemination schedule: kaablii TOproBbii AeHb (CM. TOProBbli
KaneHaapb https://www.moex.com/ru/tradingcalendar/) B 20 4acoB no MocKOBCKOMY BPEMEHM MO OCHOBHOW
Toprosol ceccun, B 00:30 no BeyepHel Toproeoi ceccun u B 11:00 no yTpeHHel Toprosoii ceccuu. / Every trading
day (trading calendar - https://www.moex.com/en/tradingcalendar/) at 8 PM Moscow time for the main trading
session, at 00:30 for the additional evening trading session and at 11:00 for the additional morning trading session.

®dopmart dainos/ File format: TekcTtoBble dainbl B koamposke UTF-8. PazaenuTtens noneit — cuMBon Tabynaumu/
text files encoded in UTF-8. The field separator is a tab character.

Ccbinka Ha cTpaHuuy 3arpy3ku 6tonnerteHei/ Link to the MOEX reports download page:
https://www.moex.com/ru/index/bulletins/ / https://www.moex.com/en/index/bulletins/

LLa6noHbl URL ans aBToMaTM3MpoBaHHOM 3arpy3ku 6tonnerteHein/ URL templates for automated
downloading reports: https://iss.moex.com/file/indices/YYYYMMDD FAMILY.zip - OCHOBHas Toproeas ceccusi/ main
trading session

https://iss.moex.com/file/indices/YYYYMMDD FAMILY EVN.zip - BeyepHss Toproeas ceccusi/ evening trading session
https://iss.moex.com/file/indices/YYYYMMDD FAMILY MOR.zip - yTpeHHsa Toproeas ceccusi/ morning trading session

(Fiename — — Commentrus | Commenteng

<DATE_FAMILY[_SESSION]>.DES OnucaHue nHaekca Index description
<DATE_FAMILY[_SESSION]>.VAL 3HayeHus UHAEKCOB Index values
<DATE_INDEX[_SESSION]>.TOD ba3sa pacyeTa uHaekca TeKyLllero aHs Index constituents as for today
<DATE_INDEX[_SESSION]>.TOM ba3a pac4yeTa crneaytouiero aHs Index constituents as for tomorrow
<DATE_INDEX[_SESSION]>.INC  W3MeHeHus 6a3bl pacyeTa MHAEKCa Index constituents’ changes
<DATE_INDEX[_SESSION]>.REF = CnpaBo4Has uHdopMauus Reference Data

FAMILY Comment rus Comment eng

EQ NHaekcbl akumii Stock Indices

FI NHaekcbl obnuraumi Fixed Income Indices

MX CMeLlaHHbIe MHAEKCHI Multi-Asset Indices

SESSION Comment rus Comment eng

n/a OcHOBHasi TOproBasi ceccus Main trading session

MOR YTpeHHAS AONONHUTENbHasa ceccus Additional morning trading session
EVN BeuepHsas gononHuTenbHas ceccust Additional evening trading session


mailto:index@moex.com
https://www.moex.com/ru/tradingcalendar/
https://www.moex.com/en/tradingcalendar/
https://www.moex.com/ru/index/bulletins/
https://www.moex.com/en/index/bulletins/
https://iss.moex.com/file/indices/YYYYMMDD_FAMILY.zip%20-%20основная%20торговая%20сессия/
https://iss.moex.com/file/indices/YYYYMMDD_FAMILY_EVN.zip%20-%20вечерняя%20торговая%20сессия/
https://iss.moex.com/file/indices/YYYYMMDD_FAMILY_MOR.zip%20-%20утренняя%20торговая%20сессия/
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File name / Column

<DATE_FAMILY>.DES

Comment rus
OnucaHue nHgekca

Comment eng
Index description

DATE
TRADINGSESSION

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

Koa ToproBoit ceccum: 0 —

YTPEHHSASA, 1 — OCHOBHasi, 2 —

BEYEPHSAS, 3 — UTOTU [IHS
Koa NHaekca

HanmeHoBaHMe NOMHOE Ha PyCCKOM
HanmmeHoBaHMe NonHoe Ha aHrn.
Kop ISIN nHcTpyMeHTa

Koa Bloomberg nHctpymeHTa

Kop Reuters MHCTpyMeHTa

Koa 6upxu. Ans MOEX =
"MRIXXX"

Twun UeHbl Ana pacyeTa 3akpbITUs
Ha aHrn.

Koa BantoTbl MHAEKCA

CeMeNCTBO MHAEKCOB Ha aHr.
Poautenbckuit UHAEKC

[oyepHuii MHAEKC

Twun pacdyeta: PRICE, TR

Cnuncok pexxMMoB TOpPros
MeproanyYHOCTb pacyeTa Ha aHr/.
Bpems 3aKpbITMS MHAEKCA
OnucaHve Ha pycckoM

OnwucaHve Ha aHr.

OT16op No Makc atopauun

OT160p NO MWH Aropauun

OT60p NO MaKC KpeaMTHOMY
pPEeNTUHIY

OT60p N0 MWUH KPeaAUTHOMY
PENTUHIY

[lata nepBoro pac4yeta

MNepBoe 3HayeHne KanuTanmsaumm

nHAeKca
MNepBoe 3HaueHWe aenutens

[NepBoe 3Ha4yeHue nHaekca

MaKcMMarbHbI BO3MOXHbI BEC B
NHAeKce

Tun B3BELLUMBAHUS MHAEKCA Ha
aHrJ.

CTtaBka Hanora Ha AvBMAEHAb! ANs
pe3naeHTOB

CTtaBka Hanora Ha AMBUAEHAb! Ans
Hepe3naeHToB

KoMMeHTapuit ans Bepcum
KOMMO3ULnK

Date

Trading session type: 0- additional

morning, 1 — main session, 2 —

additional evening, 3 — day result
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 Comment eng

3HauyeHns MHAEKCOoB Index values

DATE [ata Date

TRADINGSESSION Kon ToproBoi ceccum: 0 — Trading session type: 0- additional
YTPEHHSIS, 1 — OCHOBHas, 2 — morning, 1 — main session, 2 —
BEYepHss, 3 — UTOrn aHs additional evening, 3 — day result

INDEX CODE Koa NHaekca Index code

CURRENCY Koa BantoTbl nHAeKca Index currency code

CURRENCY RATE

3HayeHmne Kypca Mo BanoTHOM nape
[INDEX]_MATH_FX / (BantoTta 6a3bl
pacyeTa) Ha MOMeHT nybnukaumm
3HaYeHNs MHAEKCA Ha 3aKpbiTne

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

OPEN MepBoe 3HayeHue 3a AeHb Open index value
(oTKpbITHE)
MAX MakcnmanbHoe 3HaveHue 3a AeHb Max index value
MIN MuWHUManbHOe 3HaYeHue 3a AeHb Min index value
CLOSE LieHa 3akpbITa nHAekca Close index price
CLOSE PREV LieHa 3akpbITa nHAekca Close index price on previous date
MAX52 MakcuManbHoe 3Ha4yeHune 3a 52 Highest price that a stock has
Heaenm traded at during the previous year
MAX52 DATE [aTta 3HayeHns MAX52 MAX52 date
MIN52 MuHMManbHOEe 3HayeHune 3a 52 Lowest price that a stock has
Heaenm traded at during the previous year
MIN52 DATE [aTa 3HayeHns MIN52 MIN52 date
RETURN DTD [OXOAHOCTb K 3aKpbITUIO Daily price return, %
RETURN MTD JoX0AHOCTb K 3aKpbITUIO 33 MecsiL Monthly price return, %
RETURN YTD [l0XOAHOCTb K 3aKpbITHIO 3a roa Annual price return, %
TURNOVER 0O6beM TOproB B AeHbrax Turnover value
VOLUME O6beM TOProBs B LUTYKaX Trading volume
TRADES NUMBER Konnuectso caenok Number of transactions
VOLATILITY BonatunbHOCTb Volatility
YTM [0X0AHOCTb K UHAEKCHOW LiEHE Yield to maturity
DURATION [opauus, aHei Duration, days
DIVIDEND MNHaekcHas cyMMa AMBMAEHAOB Index dividend sum
MCAP PREV KanuTtanusauus npeabiaywero aHs Previous Index capitalization
MCAP Kanutanusaumsa MHaekca Index capitalization
INDEX MCAP Kanutanusaumsa nHaekca C y4yeToM Free-float adjusted market
koad. free-float capitalization
DIVISOR Jdenutenb Divisor value
COUNT KonmyecTBo MHCTpyMeHTOB B H6aze Number of constituents
pacyeTta
MCAP TOM Kanutanusaumsa nHgekca Index capitalization of the next

INDEX MCAP TOM

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

trading day

Free-float adjusted market
capitalization of the next trading
day

DIVISOR TOM [Jenutenb 3aBTpallHen 6a3bl Divisor value of the next trading
pacdyeTa day
COUNT TOM Konnuyecrtso MHCTPYMEHTOB B Number of constituents of the next

3aBTpallHeli 6ase pacyeTa

trading day
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File name / Column

<DATE_INDEX>.TOD
<DATE_INDEX>.TOM

Comment rus Comment eng

ba3a pacueTa MHAEKCa TeKyLlero AHA
ba3a pacueTa cnepgyrouwiero gHA

Index constituents as for today
Index constituents as for tomorrow

DATE Ona "TOD" - paTta oTyeTa. Current date for TOD.
Ona "TOM" - gata cnegytowero toprosoro  Next trading date for TOM
[HS
TRADINGSESSION Koa ToproBoi ceccumn: 0 — yTpeHHss, 1 — Trading session type: 0- additional

OCHOBHas1, 2 — BeYEpHSIsl, 3 — UTOrn AHS morning, 1 — main session, 2 —

additional evening, 3 — day result

INDEX CODE Koa WHaekca Index code

TICKER Koa MHCTpyMeHTa Ticker

NAME RUS HasBaHwWe Ha pyccKkoM Name rus

NAME ENG Ha3BaHue Ha aHrn. Name eng

TYPE RUS Twn nHcTpyMeHTa: ord, pref, bond, DR, n Instrument type: ord, pref, bond, DR,
T.A. etc.

ISIN Kop ISIN nHCcTpyMeHTa ISIN code

BLOOMBERG Koa Bloomberg MHCTpyMeHTa Bloomberg code

RIC Kop Reuters MHCTpyMeHTa Reuters code

MIC Koa MIC pns nHCTpymMeHTa Market Identifier Code

COUNTRY LISTING

COUNTRY PRIMARY LISTING

CTpaHa iMcTmHra akuum (OnuMoHanbHo)

CTpaHa OCHOBHOIO JIMCTUHIa

Country where listing is provided
(optional)

Country where primary listing is

(onuunoHanbHo) provided (optional)
INDUSTRY SECTOR Ha3saHune oTpacnu Industry classification
CURRENCY Kop BantoTbl LeHbl Price currency code

CURRENCY RATE

PRICE LleHa MHCTpyMeHTa Ha 3akpbiTue (ans Close price (% for bonds)
obnuraumnin B %)

PRICE PREV LleHa MHCTpyMeHTa Ha npeablayliee Previous close price (% for bonds)
3aKpbiThe (ana obnuraunn 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 koapduumeHT 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 Kanutanusaums UHCTpyYMeHTa C YYETOM Free-float adjusted market capitalization
koa@. Free-float

WEIGHT YaenbHblil BEC Weight in Index

RETURN DTD N3MeHeHue 3a aeHb, % Daily price return, %

3HayeHune Kypca

Currency rate
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File name / Column | Comment rus Comment eng

<DATE_INDEX>.INC W3MeHeHus 6a3bl pacueTta nHaekca 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 Tun 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 3Ha4YeHUs UIKn 3anucu Add value or record
Drop YaaneHne NHCTPYMEHTa NN 3HaYeHNs Drop instrument or value
Change N3MeHeHne 3Ha4eHus Change value
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File name / Coluran Comment us ] Commenteng

<DATE_INDEX>.REF

CnpaBouHas nHcgpopmauyus

Reference Data

DATE
TRADINGSESSION

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

Koa Toprosoit ceccum: 0 —

YTPeHHsIs, 1 — OCHOBHas, 2 —

BeYepHss, 3 — UTOrn OHS
Koa MHpekca

Kopg MHCTpyMeHTa

Koa BantoTbl LeHbl

3Ha4veHune Kypca

LleHa MHCTpyMeHTa, Mo KOTOpPOW
CcUMTaeTCa MHAEKC Ha 3aKpbiThe (ans

obnuraumi B %)
YpOBEHb JIMCTUHIA

[AvBuaeHa Ha akumio B BankoTe
nHAaekca

[JuBuaeHa Ha akuuio nocne Hanora
ONs peE3NAEHTOB

[AvBnaeHa Ha akumio nocsne Hasnora
AN Hepe3naeHToB

HomnHan obnurauum

[aTta noraweHuns

[Aopauusi, AHen

O6nuraums ¢ KON-OrMuMOHOM: AaTa
Ob6nvraums ¢ Kon-onuMOHOM: LieHa
O6nuraumsa ¢ nyT-onuMOHOM: AaTa
Ob6nuraums ¢ NyT-OnuUMOHOM: LieHa
HKA

KynoHHbIN aoxoa

[lHein [0 BbINNAThl KYNnoHa

[aTa BbinnaTbl KynoHa

He 3anonHsaeTtca

He 3anonHsetcs

He 3anonHsaerca

KpeanTHbiin peiTuHr ACRA
KpeanTHbi perTuHr RAEX
[0X0AHOCTb K MHAEKCHOM LiEHE
N3MeHeHue 3a eHb K 3aKpbITUIO
MN3MeHeHne 3aKpbITUS C YY4ETOM
Hanora Ans pesvaeHToB

M3MeHeHne 3aKpbiTUS C Y4eTOM
Hanora Ans Hepe3naeHToB
BonatunbHOCTb

KoadduumeHT anbda
KoadhdmumeHT beTa
KoadduumeHT getepmmHaumm (R)
BnusaHue akumm Ha nHaeKkc
KoadpduumeHT P/BV
KoadduumeHT P/E

Date

Trading session type: 0- additional

morning, 1 — main session, 2 —

additional evening, 3 — day result
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



