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1: UHdopmauma no bymare

OTyeT no akuumn XXXX 3a HoA6pb 2020

Ha3eaHue: XXXX

YMCI0 BbIMYLLEHHDBIX aKLMH: ==-=-=-

Kanutanunsauma B py6asax Ha NoCieAHWI AeHb MecsAua: -----
Free-float komnaHumn: 63% (------- py6.)

Jlona 6ymaru B Kanutanmsaumm pbiHka: 0,71%

MecTo no KanuTanMsaumu: -----

MecTo no o6bemy ToproB B OCHOBHOM pexume: 14

Jona M/M caenok B 060poTe BTOPMYHOIO pbiHKa: 9% (IMOEX: 5%)

CTpyKTypa o6bemMa Topros, M/pA. py6.

OCHOBHOM peXuM MHble pexmMbl PbiHok PENO
(BTOp. PbIHOK) (BTOp. PbIHOK)
0,86 26 26
49
40
0,24
Okt 20 Hos 20 Okt 20 Hos 20 Okt 20 Hos 20
1,97%* 0,62%* 0,76%*

* fona 6ymaru B 06LiemM o6beme TOpros

UYKMCNO KIMEHTOB M CasibA0 Onepaumi B paspese KJAMEHTCKUX rpynn

Canbzo (NoKynkKa - Npojaxa), MJH. py6.

Hos6pb 2020
HFT non-HFT
TonbKo HFT HepesuaeHTsi Pe3naeHTbl- Pe3naeHTbl -
dusnmua
UToro 68 -299 -277
Ton-5 -1433 -110 -143
Other 1 500 -189 -134

Y1CNo aKTUBHBIX KIMEHTOB, TbIC.Ye.

0,29

0,2
113,1 0,15

- - .

OkT20  Hos 20 OKT 20 Hos 20 OKT 20 Hos 20 OKT 20 Hos 20

BCe OCTanbHble AaHHble B OT4YeTe npeactaBrieHbl MO OCHOBHOMY peXumMy Toproe

0,14 0.15

Kanutanusaums Ha nocneaHui
JeHb Mecsaua, MApA. py6.

348
310

Okt 20 Hos 20
12%

HakonutenbHo
3a Hos6pb 2020

LiBeTa cooTBeTCTBYIOT
rpacdumkam cnesa

B HFT-KAneHTbI
PesnaeHTbI-dm3nmnua (non-HFT)

B Hepe3ngeHtbl (non-HFT)

B Pe3uaeHTbl - topsimua (non-HFT)




2: Cratuctnka no ®J1 pepkarenam éymarm

OTyeT no akuum XXXX 3a HoA6pb 2020

Mosnuma B HapogHoM noptdene (M3 266 y4acTHUKOB)

YyacTHUK OTYeTHbIM MecAal Mpeablaywmn mecsy, U3MeHeHne
XXXX XXXX 1 1 - 0
XXXX XXXX 2 2 -0
XXXX XXXX 3 3 -0
XXXX XXXX 4 4 -0
XXXX XXXX 5 6 T
XXXX XXXX 6 b U
XXXX XXXX 7 7 - 0
XXXX XXXX 8 9 T
XXXX XXXX 9 10 T
XXXX XXXX 10 8 L2
XXXX XXXX 1 16 T 5
XXXX XXXX 12 12 )
XXXX XXXX 13 1 o2
XXXX XXXX 14 19 T 5
XXXX XXXX 15 25 T 10
XXXX XXXX 16 14 2
XXXX XXXX 17 15 )
XXXX XXXX 18 27 T 9
XXXX XXXX 19 23 T 4
XXXX XXXX 20 13 L7
XXXX XXXX 21 17 I -4
XXXX XXXX <<< 22 22 -0
XXXX XXXX 23 20 -3
XXXX XXXX 24 21 v -3
XXXX XXXX 25 18 Vo7
XXXX XXXX 26 24 V2
XXXX XXXX 27 26 4o
XXXX XXXX 28 28 -0
XXXX XXXX 29 32 T3
XXXX XXXX 30 30 - 0
Jona B HapoaHom noptdene (XXXX) OcTaibHble

48%
: MAO MockoBckas bupka
1%

| PLLC Yandex N.V. class A shs

2
‘w“

3%
"lasnpom” (MAO) ao

| ) 3%
12% /ao MAO Bakk BTB
C6epbaHk Poccum MAO ao ~3%
8%
o C6epbaHk P NnAoO
HK JIYKOMA (NAO) - a0 \ gy [ Toca TER A

" 6% EypryTHed)Teras MNAO an

MK "Hop.Hukenb" MAO ao

6% 4%

Jona ousnuy B f%eu/e-float (XXXX)

60%
50%
40%
30%
20%
10%

0%
A
2020

Mai
2020

CeH Okt

2020

Wion Asr
2020 2020

WioH
2020

deB
2020

Hos
2019

Oex
2019

Map
2020

Anp
2020

2020

M Free-float, % — [ons owanmy ot Free-Float, %

M3meHeHMe cToMMocTH bymar B HapogHom nopTtdene (XXXX)
200
160
120
80
40

Kon-Bo, ThiC. WT 12,05 12,41

11,79

11,55 11,63 11,34

0,00

e
2020

Mai
2020

OkT
2020

Asr CeH
2020 2020

ion
2020

UioH
2020

Map  Anp

2019 2019 2020 2020 2020

B CroumocTs Gymaru, Mnpa. py6 —— Kon-Bo yHuMKarnbHbIX (hUanuL, ThiC. WT

Mo6unbHble TeneCuctemsl MAO ao

Aspodnot-pocc.asmanmH(lAO)ao

2020

2020




2: Cratuctnka no ®J1 gepkarenam éymarm

OTyeT no akuumn XXXX 3a HoA6pb 2020

Bpems pepkaHusa 6ymaru

CraTMCTMKa CuMTaeTCca no cyetam, a He no ®J1, T. K.

KonnyecTso cyeTos C BnageHnem 6ymaroff1, TbIC. WT.

y ofiHoro ®J/1 MoXeT 6biTb HECKO/IbKO CHETOB, KOTOPbIE MOMaAaloT B pasHble KaTeropuu no AIMTENbHOCTM BNaZeHna Gymaroi

119
101 % 103 108 Ry
85
72
53
38 B4
50 2 g, 2 B 28 23 P 5025 26 o 7 5 7 8 28 3 ¥ 0B
000 OOO
Hos [lek AxB Des Map Anp Man UioH Wion Asr CeH OKT Hosa
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
<1 Mec ot 1 8o 12 Mec w > 12 Mec
JuHaMmKa BnagenbLeB M akTUBHbIX ®J1, ThiC. Yen
141 150 143 153 153 169 1%
114 122 114
7 80 A 83 79 70 70 72 66 4 i
31 31 35 35
0 9]

Hos Aex Aus e Map Anp Man UioH Wion Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Kon-Bo ®/1 Kon-Bo ®J1 akTMBHbIX,

BRafenblUes, Thic. Yen ® Tbic. yen
CpeaHui pasmep BageHus 6ymaroi Ha ®J1, py6
107 091
86685  groo5 472 s34m 80 992 80 949
. 005 ——u 53 77 499 79 185 78 742 75 846 S
Hos [lek AHB Des Map Anp Mait UioH Wion Asr CeH OKT Hosa
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Feorpacdua BnageHusa 6ymarom no G
PervoH knueHTta CtouMocTb 6ymaru B HIN, py6 Aonsa, %
r.Mocksa 4200 937 388 28,1%
MocKoBcKasi 061acTb 1268 598 087 8,5%
r.CaHkT-MeTepbypr 995 321 571 6,7%
CBepp/ioBCcKas 061acTb 592 760 248 4,0%
KpacHozapckmit Kpai 508 078 334 3,4%
Bonorogckas o6aactb 450 969 552 3,0%
PocToBckas 06s1acTb 351 947 188 2,4%
Pecny6uKka balwkopTocTaH 329 643 066 2,2%
HoBocubupckasa o61actb 311 282 943 2,1%
Pecny6nu1ka TatapctaH 302 307 052 2,0%
MepMcKui Kparn 285 771 857 1,9%
KpacHospcKui Kpai 280 252 278 1,9%
CamapcKas 06/1acTb 265 202 771 1,8%
Huxeropoackas o6nactb 251 441 277 1,7%
XaHTbl-MaHCHMIMCKMI1 aBTOHOMHbIM OKpYr 235219 639 1,6%
MpUMOpPCKUI Kpan 212 052 968 1,4%
TiOMEeHCKas 06/1acTb 198 530 732 1,3%
BopoHeKcKasa 06/1acTb 197 736 368 1,3%
YenabuHckasa 061acTb 169 189 850 1,1%
MpKyTCKas 061acTb 157 583 506 1,1%
Bonrorpazckas o6nactb 142 001 365 1,0%
AnTalcKui Kpan 140 129 655 0,9%




OT4yeT no akumm XXXX 3a Hos6pb 2020

2.1: CTpyKTypa AeprKaTtenemn

Jonv BnageHna no Kateropuam KameHTos (XXXX)

B HepesuaeHTbl

B NHcTutyumoHansl

86 86%

7 dusnuua
B [lnnepsbl

B Opnvua-npoyne

14% 12%
ua A % % -.: %
AHB des map anp MaM Uio mion aer 2020 ceH okt 2020 HoA
2020 2020 2020 2020 2020 2020 2020 2020 2020

Alonv BnapgeHua no kateropmam Kamentos (IMOEX)

o5 l o2 | 615 | 61% | 1% [ 60% W o1% W e1% W 60% W 5% W 625 [

B NHcTutyumoHansl
7 dusnumua

B [lnnepsl

—_
R §

o 0 0 [ _BTe] -
1% 0 105 0 10z § 1% B 1ox B 10% § 10% @ 9% W g0z prntia-npotine

149% 17% 19%

—_
ul
xR

17% 17% 18%

17%

: B 110 1% M 10% W 10% 10 f 9% M 9%

AHB des map anp Ma# UIOH mion aer 2020 ceH oKt 2020 HoA

2020 2020 2020 2020 2020 2020 2020 2020 2020
Mpumesanwe:

Ha rpadukax oTpaxeHbl 06bEMbI, TOpryemblie Ha Mb (K0/1-BO * LieHa 3aKpbiTHA), pa3geieHHble Mo KaTeropusam MHBECTOPOB.

PasHuua Mexay npoueHTamu h13MKoB B pasgenie 2 1 B pasjese 2.1 06bACHAETCA TeM, YTO BO BTOPOM CJ/ly4ae B 3HaMeHaTtesie He noJsiHas
Kanutanmsaumsa, a TOJIbKO Te akLMM, KoTopble ToprytoTca Ha Mb. To ecTb He yunTbiBatoTcss GDR u nto6as BHeGUPKeBas TOPros/s - B 3TUX
CNnyyasx BnajeHune HeM3BeCcTHO.




OT4yeT no akumm XXXX 3a Hos6pb 2020

3: O60poOT NO KAMEHTaM

PacnpepeneHue o6opoTta no Kateropuam KamMeHToB (XXXX)

o 33% y
el 38% W 419 38% 37% o 3% 42% HepesngeHTbl (CLLUA)
47% .
: - 43% 2% HepesunaeHTbl
u (BenmkobpuTaHmsa)
- HepesuaeHTbl (gpyrue
5% CTpaHbl)
0 | HepesugeHTbl (EBpOna Kpome
10 l oo ten ~ ™ UK Kunpa)
17% @— W 2 @ 7% - B s 4% 3% 5% m Hepesunaentsl (Kunp)
12% W 10% . Sm— . B s % m Pe3ugeHTbi-opaMua (Npoume)
1w Pe3npeHTbl-dusnmua
27% W 40%
28% o 26% 41% 36% 41% ] Pe3l4,q6HTbI-MHCTMTyLlMOHaIIbI
0
. 25% 35% 33% W 329
W Pe3uaeHTbl-gunepbl
K3 =
| 2% | | 20 | 5%
9% 9% 11% 0 m N - 10 |
' ' 5% 4 g 6% o

Hos Jek fiB ®es Map Anp Man WMioH Mion Aer  Cen Okt Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020

PacnpepeneHue o6opoTta no kateropuam KaneHtos (IMOEX)

37% 36% 39%

HepesngeHnTtbl (CLLA)

HepesngeHTbl
(BenmkobpuTaHus)

HepesugeHtsl (apyrue
CTpaHbl)

HepesungeHtsbl (EBpona
kpome UK 1 Kunpa)

m HepesuaeHTbl (Kunp)

Pe3naeHTbI-topamua
(npoune)

[ Pe3npaeHTbI-dusnmua

0 9
40% 4% 41% B Pe3naeHTbI-MHCTUTYLMOHAbI

W Pe3unaeHTbl-aunepsl

AHB des Map Anp Mart MioH Mion Asr CeH OKT Hos
2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020




OT4yeT no akumm XXXX 3a Hos6pb 2020

3: O6bem no kaneHtam (MoKynka)

PacnpepeneHne o6bemMa no Kateropmam KameHTos (XXXX)

Hepe3npaeHTnbl (CLLUA)
50% W 50% HepesngeHTbl
(Benmko6puTaHms)

HepesuaeHTbl (apyrue
CTpaHbl)

HepesuaeHTbl (EBpOna Kpome
UK 1 Kunpa)

m Hepe3maeHtbl (Kunp)

| 3% |
N

W PesugeHTbl-topsiMua (npoyne)
1 PesnpeHTbI-bmsnmua
B Pe3naeHTbI-MHCTUTYLMOHAbI

31% || 36% W 324 W 34%
W Pe3naeHTbl-aunepsl

Hos  Jlek fAHB deB Map Anp Man Mo Mion  Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020

PacnpepeneHne o6bema no Kateropmam KameHTtos (IMOEX)

34% 34% 35% 36%

36%

37% HepesngeHtbl (CLUA)

1%

HepesungeHTbl
(BenmkobpuTaHmsa)

HepesuaeHTbl (apyrue
CTpaHbl)

HepesugeHTbl (EBpOna Kpome
UK u Kunpa)

A
'o\°‘

3R 3¢

3 59/%

wu
'o\°‘

m HepesmaeHtbl (Kunp)
W PesugeHTbl-topsiMua (npoyne)

11 PesungeHTbl-bmsnmua

40% 38% 40% 47% 42% 43%

2% @ 8% f 2%

39%
B Pe3naeHTbI-MHCTUTYLMOHA b

W Pe3ugeHTbl-aunepsbl

AxB des Map Anp Mart MioH Mion Asr CeH OKT Hosa
2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020




3: O6bem no kaneHTam ([pogaka)

OT4yeT no akumm XXXX 3a Hos6pb 2020

PacnpepeneHne o6bemMa no Kateropmam KameHTos (XXXX)

35% 32%

47% N 48%

o
< 32

——e—
5%
0%

Hos
2020

Mon  Asr CeH OKT
2020 2020 2020 2020

Hos
2019

AHB  deB  Map Anp  Mai  MioH
2020 2020 2020 2020 2020 2020

Jek
2019

PacnpepeneHne o6bema no Kateropmam KameHTtos (IMOEX)

3% 1 50 B 3ex o

o\°
o\°

R3X
1
R 3R
1
b 328
N
b 39|58
N
R 3%

38% 44%

35%

38% 39%

o

deB
2020

Asr
2020

OKT
2020

Hos
2020

CeH
2020

Mion
2020

MioH
2020

Mawt
2020

AHB
2020

Map
2020

Anp
2020

Hepe3npaeHTnbl (CLLUA)

HepesuaeHTbl
(BenmkobpuTaHmsa)

HepesuaeHTbl (apyrue
CTpaHbl)

HepesuaeHTbl (EBpOna Kpome
UK 1 Kunpa)

m Hepe3maeHtbl (Kunp)
W PesugeHTbl-topsiMua (npoyne)
1 PesnpeHTbI-bmsnmua
B Pe3naeHTbI-MHCTUTYLMOHAbI

W Pe3ugeHTbl-aunepsbl

HepesnpaeHTbl (CLLUA)

HepesungeHTbl
(BenmkobpuTaHmsa)

HepesuaeHTbl (apyrue
CTpaHbl)

HepesugeHTbl (EBpOna Kpome
UK u Kunpa)

m HepesmaeHtbl (Kunp)
W PesugeHTbl-topsiMua (npoyne)
1 PesnpeHTbI-bm3nmua
B Pe3naeHTbI-MHCTUTYLMOHAbI

W Pe3ugeHTbl-aunepsbl




OTyeT no akuum XXXX 3a HoA6pb 2020

4: Kon-Bo K/IMEHTOB U A0/ Y4aCTHUKOB

KonnyecTBo aKTUBHbIX K/IMEHTOB MO MecAuam

XXXX PbiHOK B LesioM Aona XXXX

Mecsay HepesunpaeHTtbl Pe3npeHTbl BCEro HepesupeHntsi Pe3npeHTbl BCEro HepesunpaeHTbl Pe3npeHTbl BCEro
Hos6pb 2019 165 31017 31182

Jlekabpb 2019 157 31343 31 500

AxBapb 2020 163 34770 34933 1219 354 530 355749 13% 10% 10%
®espanb 2020 170 34953 35123 1268 372 581 373 849 13% 9% 9%
MapT 2020 369 90 445 90 814 1749 537718 539 467 21% 17% 17%
Anpenb 2020 305 82 967 83272 1590 541 369 542 959 19% 15% 15%
Mait 2020 257 78 587 78 844 1465 506 663 508 128 18% 16% 16%
MioHb 2020 228 70 411 70 639 1677 572 827 574 504 14% 12% 12%
Mionb 2020 235 69 999 70 234 1754 609 878 611 632 13% 11% 1%
Asryct 2020 254 71 560 71814 1892 655 009 656 901 13% 11% 11%
gg;(')mﬁpb 264 66 169 66 433 1961 715 368 717 329 13% 9% 9%
OKTA6pL 2020 249 70 595 70 844 2 094 819 442 821536 12% 9% 9%
Hos6pb 2020 344 113 397 113741 2223 887 023 889 246 15% 13% 13%

Jlona aKTMBHBIX KNWMEHTOB, paboTaBlumnx ¢ 6ymarom XXXX 3a nocnegHum rog

25% BCeX aKTUBHbIX K/IMEHTOB 31% BCEX aKTUBHbIX K/IMEHTOB
pe3unaeHToB paboTam ¢ Hepe3uaeHToB paboTanu C
6ymaron XXXX 6yMarom XXXX

Jlarpammbl paccumTaHbl 3a NOCAEAHUI CKONb3ALMI MO

MNprMeyaHue:
MpuumrHa pacxoxaeHus B updpax MeXAy AMarpaMMamu 1 TabMLei: pasHble KIMEHTbI B pasHble MECALbl paboTatoT ¢ Gymaroi.

Mpumep: ectb 3 kameHTa A, B, C. B 1-1 mecsl ¢ 6ymaroi paboTan KAMEHT A - T.e. 33% KneHToB paboTasno ¢ 6ymaroi. Bo 2-i mecsly ¢ 6ymaroi paboTan KAMeHT B - T.e. 33% KaneHToB
pa6oTasno ¢ 6ymaroi. 3a 2 mecsaua ¢ 6ymaroi pabotasm KaneHTbl A 1 B - T.e. 66% KnneHToB paboTasio ¢ 6ymaroi 3a BeCb nNepuoa.




OTyeT no akuumn XXXX 3a HoA6pb 2020

4.1: O6beM TOproB: OCHOBHOM pexum u PEMO

O6bem Topros 6ymaru no MecsAuam
MeguaHa JHeBHOro 06beMa, MJH. py6.

2562 2262

1847
1480 1734 1536

- .

MegauaHa AHEBHOrO 06beMa, MJH. WT.
27,52

18,34

KoadhduumeHT o6opaunBaeMocTu (CpeaHmii aH. o6bem toproe / 06ném FreeFloat)
0,020

2020

2020

2020

2020

2020

2020

2020

Hos Aex Ans ®deB Map Anp Man UioH Uion Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
O6bem PENO 6ymarm no mecsauam
06bem OTKPbITLIX NO3ULMIM, MAPA. PY6
18,2
5 14,7 20
1, 12,
8.2 8,7 9,9 9,1 9,8 10,3 9,7 8,5
5,3
Hos Aek AnB deB Map Anp Man UoH Uion Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Kon-Bo 6ymar, M/H. WIT (OBEpHaMT)
30,9 25,2 '/%JZ\L 33,3
, 23,4 24,5
19,1 17.V 2,4 18,6 16/
.0 B
Hos Aex Ans ®deB Map Anp Man UioH Uion Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Kosi-Bo 6ymar, M/H. WT ( OT 2 AHEN A0 HeAenu)
22,5
7,8 55
0:/\:7/-N’ 0 0,0 0,0 0,0 0,0 0,0 1.,4
Hoa Aek Ans e Map Anp Man UioH Wion Asr Cen Okt Hoa
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Kon-Bo 6yMar, M/IH. WT (CBbiWe 1 HeAeNM A0 Mecaua)
6,3
0, 0 0,0 0,0 0,0 0,0 0.6 0,0 0,0 0,0 0,0 0,0
Hos Aek AHB e Map Anp Man UioH Wion Asr CeH OKT Hona
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
Kon-Bo 6yMar, m/H. WwWT (Bonee mecsua)
0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0 0,0
Hos Aek AnB deB Map Anp Mait UoH Uon Asr CeH OKT Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020
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OT14eT no akuuu XXXX 3a Hoa6pb 2020

5: Mo3uumm y4acTHUKOB

MUTorm 3a HoA6pb 2020

Y1CNO aKTMBHbBIX K/IMEHTOB: 113 741
06opoT, M/IpA. pyb. 97,15

Pacnpepenenune ponei no o6opoty c y4étom HFT

XXXX 3a Hos6pb 2020 IMOEX 3a HOA6pb

B HFT-KAMeHTbl
Pe3naeHTbl-dmsnmua (non-HFT)
HepesmpaeHTsbl (non-HFT)

B Pe3naeHTsbl - topamua (non-HFT)

PenTUHI y4aCTHUKOB No 060poTy

Jons B o6weM obopoTe

Fpynna y4yacTHWKOB OTYeTHbIN Mpeabigywmi MU3MeHeHne

Ton 5 59% 57% 1,0%
Ton 6 - 10 22% 15% 7,2%
OcTanbHble 20% 28% -8,2%

Mo3numm yyacTHUKOB

YyacTHUK OTYeTHbIN Mpeabiaywmi U3MeHeHue

000 "Komnanunsa BKC" 1 1 0
baHk BTbB (MAO) 2 3 0 1
000 "PeHeccaHc bpokep” 3 2 \’ -1
MAO Cb6epbaHK 4 4 0
AO "OTKpbITHE bpokep” 5 5 0
AO "TuHbKObd baHK" 6 7 ) 1
000 "MKbB NHeecTuuumn" 7 6 J -1
000 "TonamaH Cakc baHK" 8 10 T 2
000 "Meppuan JInH4 CekbtopnTm3” 9 8 \’ -1
000 "KPEANT CBUCC CEKbIOPUTI3 10 9 \) -1

OcTanbHble YH4aCTHUKM

MNpuMeyaHue:

Mo3uums - PEUTUHT y4acTHMKA Ha OCHOBE 06LUero 06opoTa B py6six.
M3MeHeHHe - pasHUL@ MEXAY OTYETHBIM M MPeAbIAYLUIMM MeCALaMM.
YYacTHUKK, AONA KOTOPbIX < 3%, 06beAnHeHbl B CTpoke "OcTasibHble YHaCTHUKK' .
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OT14eT no akuuu XXXX 3a Hoa6pb 2020

6: MNo3numn y4acTHMKOB MO TUNAM KJIMEHTOB

UTorn pesugeHToB-topauy (non-HFT) 3a Hosa6pb 2020

Jonsa B obwem yncne KameHtos (wt.):  0,13%
060poT, MApA. pyo. 1,39
Jonsa B o6wem oboporTe: 1,4%

PeMTUHI y4aCTHUKOB No 060poTy pe3naeHToB-opaumy (non-HFT)

Jons B o6uemM obopote

Fpynna KOHTpareHToB OTYeTHbIN Mpeabiaywmi M3meHeHne

Ton 5 71,3% 59,1% 12,2%
Ton 6 - 10 19,9% 18,6% 1,3%
OcTtanbHble 8.8% 22,3% -13,5%

Mo3MuMKM yHaCTHUKOB

YyacTHHK OTYeTHbIN Mpeablaywmi MN3MeHeHne

BaHk 'MB (AO) 1 1 0
MAO "lMpomcBA3b6aHK" 2 13 17 11
AO "OTkpbiTHe bpokep” 3 4 1 1
000 bpokepcKkaa KomMnaHuA 4 5 7 1
000 YK "Anbda-Kanutan” 5 13 1 8
000 "ATOH" 6 2 -4
MNMAO baHk "®K OTkpbiTHE" 7 11 1 4
000 "Komnanuns BKC" 8 9 1 1
AO "ONHAM", AO "MHBecTMUMOHHaA 9 6 ¢ -3
MAO CéepbaHk 10 7 -3
000 "MK BEJIEC Kanutan” 11 12 1 1
AO "AJIb®A-BAHK" 12 8 ! -4
AO "C6epbaHk KNB" 13 3 4 -10
000 "TAUD-UHBECT" 14 10 ¢ -4

OcTa/ibHbl€ YYACTHMKMU

Npumevanue:

Mo3uuMA - PEUTUHT Y4aCTHKMKA Ha OCHOBE 06LLero o6opoTa B py6nax
M3MeHeHue - pasHuLa MEXAY TEKYLLMM U NPeAblayLUMM MecaLamm
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OT14eT no akuuu XXXX 3a Hoa6pb 2020

6: MNo3numn y4acTHMKOB MO TUNAM KJIMEHTOB

Utorn pesugeHToB-¢pusamy (non-HFT) 3a HOAGpL 2020

Jona B obwem umcne KameHTos (wr.):  99,48%
060poT, MApA. pyo. 36,4
Jonsa B o6wem oboporTe: 37,5%

PeMTUHI y4acTHMKOB No 060poTy pe3ngeHToB-dusamy (non-HFT)

Jons B o6uemM obopote

Fpynna KOHTpareHToB OTYeTHbIN Mpeabiaywmi M3meHeHne

Ton 5 78,3% 71,9% 6,4%
Ton 6 - 10 16,7% 21,0% -4,3%
OcTtanbHble 4,9% 7.1% -2,1%

Mo3MuMKM yHaCTHUKOB
Y4yacTHUK OTYeTHbIN Mpeablaywmi N3MeHeHne

baHk BTB (MAO)

MAO CbepbaHk

AO "TuHbKoMb®d baHK"
000 "KomnaHua bKC"
AO "OTKDpbITME BpOoKep”
AO "AJIb®A-BAHK"

AO "OMHAM", AO "MHBeCTMUMOHHaA
000 "ATOH"

bank M6 (AO)

AO "baHk ®UHAM"
OcTa/ibHble YHaCTHMKH

—
0O VO NUAWN-
N =2 =24 ao0o0o0oo

O VOO NOUT DN WN =
— oS5 S &« >

—_

Npumevanue:

Mo3uuMA - PEUTUHT Y4aCTHKMKA Ha OCHOBE 06LLero o6opoTa B py6nax
M3MeHeHue - pasHuLa MEXAY TEKYLLMM U NPeAblayLUMM MecaLamm
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OT14eT no akuuu XXXX 3a Hoa6pb 2020

6: MNo3numn y4acTHMKOB MO TUNAM KJIMEHTOB

Utorn HepesupgeHToB (non-HFT) 3a Hoa6pb 2020

Jonsa B obwem yncne KameHtos (wt.):  0,26%
060poT, MApA. pyo. 1,58
Jonsa B o6wem oboporTe: 1,6%

PeMTUHI y4yacTHMKOB Nno 060poTy Hepe3naeHToB (non-HFT)

Jons B o6uemM obopote

Fpynna KOHTpareHToB OTYeTHbIN Mpeabiaywmi M3meHeHne

Ton 5 86,8% 91,9% -5,0%
Ton 6 - 10 11,7% 5,7% 5,9%
OcTtanbHble 1,5% 2,4% -0,9%

Mo3MuMKM yHaCTHUKOB

YyacTHUK OTYeTHbIN Mpeablaywmi U3meHeHHne

AO "OTkpbiTHe bpokep” 1 1 0
000 "Komnanuns BKC" 2 3 1 1
baHk BTB (MAOQ) 3 4 1 1
AO "C6epbaHk KNB" 4 2 -2
MAO C6epbaHk 5 6 1 1
000 "POHUH" 6 5 -1
000 "MK BENEC KanuTan" 7 9 2
AO "AJIb®A-BAHK" 8 8 0
000 "MBA MapTHepc” 9 7 -2

OcTasibHble YYaCTHMKH

Npumevanue:

Mo3uuMA - PEUTUHT Y4aCTHKMKA Ha OCHOBE 06LLero o6opoTa B py6nax
M3MeHeHue - pasHuLa MEXAY TEKYLLMM U NPeAblayLUMM MecaLamm
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OT14eT no akuuu XXXX 3a Hoa6pb 2020

6: MNo3numn y4acTHMKOB MO TUNAM KJIMEHTOB

Utorn HFT-knneHTOB 3a HOA6pPL 2020

Jonsa B obwem yncne KameHtos (wt.):  0,13%
060poT, MApA. pyo. 57,78
Jonsa B o6wem oboporTe: 59,5%

PelTUHr yyacTHMKOB no o6opoTty HFT-KaneHToB

Jons B o6uemM obopote

Fpynna KOHTpareHToB OTYeTHbIN Mpeabiaywmi M3meHeHne

Ton 5 74,8% 68,1% 6,7%
Ton 6 - 10 15,2% 17,2% -2,0%
OcTtanbHble 10,0% 14,8% -4,7%

Mo3MuMKM yHaCTHUKOB

YyacTHHK OTYeTHbIN Mpeablaywmi U3meHeHHne

000 "KomnaHua BKC" 1 1 0
000 "PeHeccaHc bpokep” 2 2 0
000 "MKB NHBecTUUMM" 3 4 1 1
000 "TonamaH Cakc baHK" 4 14 7 10
000 "Meppuan JinH4y CekbtopnTus” 5 5 0
000 "KPEAUT CBUCC CEKbHOPUTU3 6 6 0
AO "C6epbaHk KNUB" 7 3 -4
000 "KPEAMUT CBHUCC CEKbHOPUTU3 8 13 1 5
AO "PanddarzeH6aHK" 9 7 -2
AO "OTkpbiTHe bpokep" 10 12 1 2
AO UK "UEPUX KIMUTAN 11 9 ! -2
000 "0 b1 3c baHK" 12 11 ¢ -1
AO "MK "Ar Tn UnBecT" 13 10 ¢ -3
AO Kb "CutmnbaHkK" 14 8 ! -6

OcTa/ibHbl€ YYACTHMKMU

Npumevanue:

Mo3uuMA - PEUTUHT Y4aCTHKMKA Ha OCHOBE 06LLero o6opoTa B py6nax
M3MeHeHue - pasHuLa MEXAY TEKYLLMM U NPeAblayLUMM MecaLamm
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OTyeT no akuum XXXX 3a HoA6pb 2020

7: MNosuummn Y4H4aCTHHUKOB MO aJIro-KJIMeHTam

UTorn no anro-kaneHTam 3a HoA6pb 2020

Jlona anro-KAMeHToB No bymare (cpeam BCeX anro-kamMeHTos B OCHOBHOM pexume) (wT.):  3,3%

O60pOT aNro-KAMEeHTOoB (paboTaBLIMX C 6yMaroi B BbIGpaHHOM MecALe), MAPA.pY6.: 60,38
Jons 060poTa anro-KJAMEHTOB B 06LIEM 060pOTE MO Gymare: 62,2%
Ipynna KOHTpareHToB no 060poTy Yn1cno anro-KnmMeHToB 060poT, M/IpA.pY6.
Other 339 27,05
Ton-5 386 33,33

Mo3uumun Ton-10 y4aCTHMKOB MO KOJIMYECTBY aJiIr0-KJIMEHTOB

Y4YacTHUK OTYeTHbIN Mec Mpeabiaywmii Mec  U3MeHeHue

baHk BTH (MAO)

MAO C6epbaHK

AO "OTkpbITHe bpokep”

AO "TuHbKOb® baHK"

000 "KomnaHuna BKC"

AO "OMHAM", AO "MHBecTUUMOHHAA KomnaHmsa "OUHAM"
AO "A/Ib®A-BAHK"

AO "MK "A¥ Tu UnBecT"

AO "OKTtaH-bpokep"

000 "MKb NuBecTuumm”

000 "PeHeccaHc bpokep"

OcTtanbHble - - -

O O VOO NOUTAN WN =
O = VOO NO WU AN =
O - OO OO - - O O

—_
—_

Mo3uumum Ton-10 y4acTHUKOB MO 060POTY a/iIr0-K/IMEHTOB

Y4yacTHHUK OTYeTHbIM Mec Mpeabigywmii Mec  U3MeHeHue

000 "Komnanus BKC" 1

000 "PeHeccaHc bpokep" 2

000 "MKB UHBecTUumM" 4 7

000 "TonamaH Cakc baHk" 33 7 2
000 "Meppunn JinHy Cekbtopntns"

000 "KPEANT CBMCC CEKbIOPUTU3 (MOCKBA)"
AO "OTKpbiTHE bpokep”

AO "CéepbaHk KMB"

AO "ParddarseH6aHK"

AO UK "LEPUX KSNMUTAN MEHEAXMEHT"
OcTanbHble - - -

SOV NO U A WN
= 00 W N o U
-~ LA oocoocwv =00

—
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OTyeT no akuum XXXX 3a HoA6pb 2020

8: lMHaMMKKa cpegHeM LeHbl

U3meHeHMe cpegHel LueHbl 6ymaru no mecsauyam

3200 150
1
3100 140
3000
x 2900 130 ¢
T ]
= 2800 20 2
o [
2700
= 10 =
2600
100
2500
2400 90

Hoa19  Jek19 AwB20 deB20 Map20 Anp20 Mari20 MUioH20  Wion 20 Asr 20 CeH 20 OkT 20 Hosa 20

— MOEX index — LeHa
6ymarm

LleHa 6ymaru - cpeAHeB3BeLUEHHas LieHa aKLMK No MToram Mecaua (060poT B py6asax / KOJMYECTBO LWTYK)
MHAeKc MOEX - nHzeKc MOCBMP3 KM MO MTOram 3aKpbITUS [HA, YCPEAHEHHDIM MO KOJIMYECTBY TOProBbIX AHEN B MecsLe

U3MeHeHMe cpeaHel LeHbl GyMaru no gHAM

3150 156
3100
152
3050
< 3000 148 =
2 2950 5
v 144 o
i 2900 z
e 2
= 2 850 140 =
2 800
136
2750
2 700 132

2 3 5 6 9 10 11 12 13 16 17 18 19 20 23 24 25 26 27 30

— MOEX index — LeHa
6ymaru

LleHa 6yMaru - cpeHeB3BeLIEHHAs LieHa aKLUMM 3a KaxKAbli AeHb mecsaua (060poT B py6/isix / KONMYECTBO LUTYK)
MHuaekc MOEX - nHaeKc MocBUp K No uToram 3akpbITUA AHA
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OTyeT no akuum XXXX 3a HoA6pb 2020

9: IMHaMMKKa pUCK-napameTpa

M3MeHeHWe pUCK-NapamMeTpa akLuMu No Mecsuam

Cpe,quMecsmele 3HA4YeHMA PUCK-NMapaMeTpa:

— BbiGpaHHas aKLuA --- MeamaHa ocTanbHbIX aKLMi = = = MMHMMa/IbHOE 3HauYeHue
0360 o
0,320 ~ N

0,280 \

0,240 N
0,200

0,160 _ = = = = =

0,120 ~— -

0,080

—_—

Hos Jex AHB des Map Anp Mart MioH Mion Asr CeH Okt Hos
2019 2019 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020 2020

BbibpaHHas akuma 0,170 0,177 0,176 0,172 0,238 0,250 0,229 0,180 0,170 0,170 0,170 0,175 0,174

Meanara 0,350 0,357 0,35 0,350 0,350 0,350 0,350 0,350 0,350 0,310 0,350 0,350 0,245
MUHIMYM 0,170 0,475 0,470 0,70 0,70 0,70 0,70 0,70 0,70 0,120 0,120 0,123 0,110
Mpumesanwe:

JlaHHbI puUcK-napameTp mcrnonbayeT HKL, (Mrpatolwmii posib LieHTpasibHOro KoHTpareHTa B Fpynne MB) Ans pacyeTa obecrneyeHus npu G1pKeBoi TOProB/e C YaCTUUHbIM obecrieueHnem. BenmunHa
PUCK-NapameTpa ABNAETCA OAHMM M3 K/IOUEBbIX (GaKTOPOB, BAMAIOLMX HA Pa3Mep Nieya Npu MapKuHabHOM TOproB/ie. Yem Bbillle CTaBKa PUCKa, Tem 6osiblue TpeGyeTcs obecrneyeHue (MeHblue
naevo).

3HauyeHMe napameTpa 3aBUCMT OT UCTOPUYECKOTO psijja LieH Gymar, o6bema TOProB 3a Nepuoj, KPeAUTHOrO PEUTHUHIa SMUTEHTa U T. 4.

Pacuet o6ecneyenns — MockoBckas bupxa | YnpaeneHve puckamm (moex.com

Metoauka pacuéta: HKLL | lokymeHTbl (nationalclearingcentre.ru
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OTyeT no akuum XXXX 3a HoA6pb 2020

Fnoccapun

HapopgHbii nopTdensb
[ns kaxgon Gymaru, No KaxxgoMy KnmeHTy-husnuuy paccuntaH HeTTo-06bem (06beM Nokynok — 06bem NpoAax) Ha OTHETHYHO AaTy,
€CIN Y KNeHTa HeTTo 06beM OTpULATENbHbIV, OH B pacyeT He nonagaer.
Mo kaxpov Bymare arpervpoBaHbl MO3ULIMN YaCTHBLIX MHBECTOPOB M OTCOPTUPOBAHbI MO yObIBAHNIO.
Takum o6pa3om, No3nLMs B peNTUHre 3aBUCUT Kak OT konudecTa bymar Bo BnageHun y ®J1, Tak 1 oT M3MeHeHUs CToumocTun bymaru.

YunTbIBalOTCH BCE KIMMEHTbI — hmanyeckne nuua, 3adpmkcupoBaHHble Ha opraHM3oBaHHbIX Toprax MockoBckon bupxu ¢ 2006 roga,
BKIHOYAs KNUEHTOB hu3nuL, onepaLmm KOTOPbIX OCYLLECTBAANUCH Co cyeToB Y.

B HapogHbiin noptdens BXOOAST POCCUNCKME akUUW, KBa3UMHOCTPAHHbIE akuMK 1, HaurHas ¢ pespans 2022 r., Aeno3uTapHble pacruncku.

AKTUBHbIE KINUEHTbI

YHUKarnbHble KIMEHTbI, COBEpLUMBLLME XOTS Obl 1 COernky 3a OTYETHbIN MecsL,

Knaccudumkaumsa nisectopoB
Bce Kamezopuu e3aumMouckrvarnuwue

Hepe3unaeHTbl

KnuneHTbl co cTpaHom
IOPUCAMKLIMN OTIINYHON

Pe3npgeHTbl

KnueHTbl co cTpaHoi topucaukumm = Poccun

oT Poccun
FOJT+®71 ®us. nuuya Op. nuua
Pe3npeHTbl-gunepbl Pe3ngeHTbI- Pe3upgeHTbI-lopnvua
Boezd Co6CTBEHHbIE onepaLmm MHCTUTYUMOHanbI (npoune)
ceeoa npoeccuoHasbHbIX
mopayrom YUACTHUKOB PbIHKA Oepxateny AeHeXHbIX KopropaTtusHble
yepes LeHHbIX Bymar (onepaLun CPEACTB CBOMX KIIMEHTOB MHBECTOpbI, He
bpokepos WX KIUEHTOB hin3. Ly (B BMAE B3HOCOB, NaeB) 1 OTHOCSLIMECS K

yuTEHBI B KaTeropun dus. ocyLuecTBrsoLLmMe UX npeabliayLwmum
fLA; OnepaLyy nx BMNOXXEHUS B LIEHHbIEe KaTeropusim
KnueHToB KOp. nuy, Gymaru ¢ ueneio
YUTEHbI B KATErOPUsIX M3BreYeHns NpubbIK
Pe3ngeHTbl-
MHCTUTYLMOHAIb! U
PesnpeHTbi-topnvua
(npoune))
Bpokepckue u puHaHcosble | MHeecmuyuOHHbIE GhOHObI, HegbuHaHcosble
KomnaHuu, 6aHKu ¢ HeeocydapcmeeHHble KoMmaHuu Ha 6poKepcKoM
6pokepckoll uyeHsued, MEHCUOHHBIE (hOHOBI, obecnyxusaHuu

HebaHKo8CKUe KpedumHble
opaaHu3ayuu u op.

yrnpaesnsouue KomnaHuu,
cmpaxoebie KoMnaHuu,
urnomeyHble azeHmcmea u
ap.

Bce kateropuu B Tabnuue moryT Bkntoyate B cebs HFT knuentos (HFT aBnsieTca nokasaTenem xapakrepa Toproenu). Ecnu
nokasaTtesnb NpeAcTaBneH No KaTeropumn KNMeHToB, ouuneHHo oT HFT — aTo siBHO ykasaHo.

O61bém/obopoT

Ecnu knueHT A coBepunn ¢ knueHToM B 1 caenky Ha 1 Teicayy pybnei, To o6bem Topros paBeH 1 Thicaye py6nei, a obopot

paBeH 2 Tbicayam pybnen

HFT

KnueHTsbl, X018 6b1 1 pa3 3a BCE BpeMs nokasaBsLUMe BbICOKOYACTOTHYHO akTMBHOCTL (6onee 10 TbiC. 3a9BOK B A€Hb).
HFT ToprytoT B 30He KofioKkaLmmn 6upxu.

ALGO

KnueHTsbl, xoTa 6b1 1 pa3 3a BCE BpeMs nokasasLUMe anropuTMUYECKYHo akTMBHOCTb (Bonee 1 ThIC. 3asBOK B A€Hb).
MuoxecTtBo HFT siBnseTcs noamHoxectsoMm ALGO.
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