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closing auction share in total trading volume

1 323

1 589

2 556

7 631
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YANDEX

NORNICKEL

LUKOIL

GAZPROM

SBERBANK

Closing auction trading 

volume dynamics, $ bln

47,7%

40,3%

6,7%
3,1%

2,2%

Non-residents

Individuals

Dealers

Institutionals

Asset managers

Main mode turnover by client group

1 Based on MOEX methodology.
2 Morning and Evening session on equities market were launched on December 6, 2021

and on June 22, 2020 accordingly.

All data for December is converted to US dollars as at weighted average rate for June.

Total trading volume is converted to US dollar as at the last day rate for the relevant month.

ADTV – average daily trading volume.

Price YTD is in RUB prices.

TOP performance MOEXBC (blue chips)

EQUITY MARKET: DECEMBER 2021 HIGHLIGHTS 

Subscribe

Ticker
Free-float1,

$ bln

ADTV,

$ mln

Price YTD, 

%

TCSG 6,22 32,00 157,91

GAZP 55,17 225,75 61,40

ROSN 9,50 60,52 37,84

NVTK 14,89 36,42 36,59

LKOH 33,99 105,06 27,13

Share of additional sessions2

in total trading volume, $ bln

TOP-5 liquid stocks, $ mln

TOP performance MCXSM (small caps)

Ticker
Free-float1,

$ bln

ADTV,

$ mln

Price YTD, 

%

MTLRP 0,35 3,99 306,94

RASP 0,39 5,39 201,26

BELU 0,21 2,35 140,14

VSMO 0,66 0,44 125,48

AKRN 0,41 0,98 108,54

1 595,76

15 % YTD

RTSI as of  December 30

Total trading volume dynamics, $ bln
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closing auction
volume,bln

mailto:sales@moex.com?subject=Monthly%20report%20subscription%20inquiry


EQUITY MARKET: DECEMBER 2021 HIGHLIGHTS 

Ticker ADTV, $ mln

SBER 372,10

GAZP 346,86

LKOH 116,17

GMKN 72,24

YNDX 60,16

ROSN 43,95

TCSG 42,35

VTBR 41,61

NVTK 38,56

ALRS 36,63

SNGS 35,97

SBERP 34,78

NLMK 34,40

CHMF 28,29

PLZL 27,70

MGNT 27,09

TATN 25,99

POLY 22,96

MAGN 22,90

VKCO 20,88

MOEX 19,74

RUAL 19,65

OZON 15,62

SNGSP 14,93

FIVE 14,38

AFKS 14,33

IRAO 14,24

PHOR 13,82

MTSS 13,62

AFLT 8,75

TATNP 8,47

PIKK 7,75

CBOM 6,82

TRNFP 5,15

DSKY 4,90

HYDR 4,67

FEES 4,10

POGR 3,61

RTKM 2,95

GLTR 2,84

FIXP 2,54

ENPG 2,06

HHRU 1,75

Ticker Monthly changes,%

GLTR 22,53

MAGN 16,27

TRNFP 12,11

SNGS 7,69

RUAL 7,01

NVTK 5,59

ROSN 5,52

ENPG 5,47

GMKN 5,17

TATN 4,95

TATNP 4,22

RTKM 2,93

PHOR 2,82

SNGSP 2,56

PIKK 2,49

CBOM 2,32

MTSS 2,31

CHMF 1,81

GAZP 1,53

HYDR 1,16

MOEX 0,96

VTBR 0,96

NLMK 0,61

IRAO -0,18

LKOH -0,32

AFLT -2,25

FEES -3,20

ALRS -4,51

SBERP -5,20

POLY -5,51

HHRU -5,80

FIVE -5,97

FIXP -6,36

MGNT -6,37

AFKS -7,15

SBER -7,83

POGR -8,86

PLZL -9,83

DSKY -10,02

TCSG -15,77

YNDX -16,24

OZON -25,18

VKCO -30,46

IMOEX (1-30 of December)

ADTV – average daily trading volume.

Monthly changes are in RUB prices



DISCLAIMER

• This presentation has been prepared and issued by Public Joint Stock Company “Moscow Exchange MICEX-

RTS” (the “Company”). Unless otherwise stated, the Company is the source for all data and information 

contained in this document. All data and information, whether from the Company or a third party, is provided 

“AS IS” and on an “AS AVAILABLE” basis and may not be accurate or up to date. The Company accepts no 

responsibility for the accuracy, timeliness, completeness, performance or fitness for a particular purpose of 

the data and information. None of the Company, or any of its subsidiaries or affiliates or any of such person's 

directors, officers or employees, advisers or other representatives, accepts any liability whatsoever (whether 

in negligence or otherwise) arising, directly or indirectly, from the use of this document or otherwise arising in 

connection therewith. 

• This presentation does not constitute an advertisement or a public offer of securities in any jurisdiction This 

document does not constitute or form part of, and should not be construed as, an offer or invitation for the sale 

or subscription of, or a solicitation of any offer to buy or subscribe for, any securities, nor shall it or any part of 

it or the fact of its distribution form the basis of, or be relied on in connection with, any offer, contract, 

commitment or investment decision relating thereto, nor does it constitute a recommendation regarding the 

securities of the Company.

• Data and Information in this presentation is not offered as advice on any particular matter and must not be 

treated as a substitute for specific advice. In particular, the data and information does not constitute 

professional, financial, trading or investment advice and must not be used as a basis for making investment 

decisions and is in no way intended, directly or indirectly, as an attempt to market or sell any type of financial 

instrument. Advice from a suitably qualified professional should always be sought in relation to any particular 

matter or circumstances.

• This presentation includes forward-looking statements. All statements other than statements of historical fact 

included in this presentation, including, without limitation, those regarding our financial position, business 

strategy, management plans and objectives for future operations are forward-looking statements. These 

forward-looking statements involve known and unknown risks, uncertainties and other factors, which may 

cause our actual results, performance, achievements or industry results to be materially different from those 

expressed or implied by these forward-looking statements. These forward-looking statements are based on 

numerous assumptions regarding our present and future business strategies and the environment in which we 

expect to operate in the future. Important factors that can cause our actual results, performance, 

achievements or industry results to differ materially from those in the forward-looking statements include, 

among other factors:

- perception of market services offered by the Company and its subsidiaries

- volatility (a) of the Russian economy and the securities market and (b) sectors with a high level of 

competition that the Company and its subsidiaries operate;

- changes in (a) domestic and international legislation and tax regulation and (b) state policies related to 

financial markets and securities markets;

- competition increase from new players on the Russian market;

- the ability to keep pace with rapid changes in science and technology environment, including the 

ability to use advanced features that are popular with the Company's and its subsidiaries' customers;

- the ability to maintain continuity of the process of introduction of new competitive products and 

services, while keeping the competitiveness;

- the ability to attract new customers on the domestic market and in foreign jurisdictions;

- the ability to increase the offer of products in foreign jurisdictions.

• Forward-looking statements speak only as of the date of this presentation and we expressly disclaim any 

obligation or undertaking to release any update of, or revisions to, any forward-looking statements in this 

presentation as a result of any change in our expectations or any change in events, conditions or 

circumstances on which these forward-looking statements are based.


