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Memoduka pacyema uHdekca Clb ®asopumsi pbiHka — SPB Market favorites index (SPBIFR)
1. TEPMWHbI N ONPEOENEHUA

1.1 B HacToswen MeTtoauke pacuyeta MiHaekca ncnonb3yoTcs cregyowmne TEPMUHbI 1 ONpeaeneHuns:

Basa pacuerta - nepeyeHb LleHHbIx Bymar, No KOTOpbIM paccuMTbiBalOTCH 3HaveHusa MHaekca;

Ba3oBbIN aKTUB — LieHHblE BymMaru unm MHOCTpaHHble PUHAHCOBbLIE UHCTPYMEHTbI, KBanMuuupoBaHHbIE B
KayecTBe LieHHbIX 6ymar B PO;

Bupxa — NyénuyHoe akumoHepHoe obuecTtBo «ClB Bupxa;

[aTa oueHkwm (t) — Kaxkabi TOproBbIf AeHb, HAYNHAs C gaTbl NEPBOro pacyeTa MHOEKCa;

[aTa pacyeta Beca - JaTa Hayana pacyeToB, a Takke TpeTun Pabouni geHb kaxgoro KaneHgapHOro
KBapTana;

M3meHeHMe MCTOYHMKA MPOLIEHTHOW CTaBKM — COObITME, NpW KOTOPOM CTaBka Gonee He cumTaetcs
penpeseHTaTMBHON ANA uenen onpeaeneHust 6€3puckoBori CTOMMOCTU AeHer, NMbo NPOUCXOAUT CYLLECTBEHHOe
M3MeHEeHNe nopsifka pacyeta CTaBKM WM KOMMOHEHTOB, y4MTbIBAeMbIX NPV ONpeaeneHun CTaBKu, KOTOpoe, Mo
MHeHUWI0 Bupxu, He ABNsSieTCA NpUemMnembiM;

Mupekc — wHpgekc «CMNb ®ABOPUTbI PbIHKA — SPB MARKET FAVORITES INDEX (SPBIFR)»:
hOHOOBBIN MHAOEKC, KOTOPbIA OTpaXaeT M3MEHEHME CyMMapHOM CToMMOCTU LleHHbix Bymar, BkntoYeHHbIX B basy
pacueTa, UM UHbIX Nokasartenen no LleHHbim 6ymaram, BkntoyeHHbIM B ba3dy pacyeTa, B COOTBETCTBMM C NOPSOKOM
pacyeTa MHOEKCa;

KomuteT — MIHgekcHbih komuTeT MAO «CI1b Bupxay;

MeToauka — HacTosiwas Metoaunka pacdeta MiHgekca;

Mopor NnMKBMAHOCTU — 3Ha4yeHve cpeaHefHeBHOro obbema ToproB Ans basooro akTtvea, paBHoe 500
MITH pybnen PO.

Cant — odmumanbHbii cant bupxun, Ha KOTOpOM oOcyllecTBnsieTcs nybnukauus 3HadveHus WHaekca,
pa3amelleH B ceTn MIHTepHeT no agpecy https://spbexchange.ru/;

CpeaHeAHEeBHOW OOBLEM TOProB - OTHOLLUEHME COBOKYMHOrO OObeMa CAEnoK 3a Kaxabll [eHb B
yKa3aHHOM Mepuofe Ha COOTBETCTBYHOLLEN bupxe, K konnyecTBy TOproBbIX OHEN B TakOM NEpPUOE;

LleHHaa Oymara — ueHHas Oymara, asnsowasgcad OObIKHOBEHHOW akuuewn, rnobanbHOW Aeno3vTapHOM
pacnuckon (GDR), amepukaHckon genoautapHoin pacnuckor (ADR) nnm 6upxeBbiM NaeBbiM MHBECTULMOHHBLIM
doHgom (ETF);

AMUTEHT — kOMNaHus, BbinycTuBLWwas LleHHyto Gymary, paccmaTtpmnBaemyto ons BknoveHunsi B basy pacueta
(B cnyyae, ecnu LieHHown Bymaron siBnaeTcs Aeno3ntapHas pacnucka, To nog AMUTEHTOM MOHMMAaETCsl KOMMNaHus,
BbINYCTMBLUAS LIeHHYI0 Bymary, npaBa Ha KOTOPYH yA0CTOBEpSeT COOTBETCTBYIOLLANA AeN0o3uTapHasa pacnmcka).

1.2. TepMmuHbl, creuuanbHO He onpegeneHHble B MeToamke, WCNONb3yTCA B 3HAYEHUSX,
YCTaHOBMEHHbIX 3akoHoAaTenbLcTBoM Poccuinckon ®egepaumu n gokymeHTamm bupxu.

2. OBLUME NONOXEHUA

2.1. MHaekc oTpaxaeT naMeHeHwe CTOMMOCTW M BONMaTWMbLHOCTW LeHbl LleHHbIX Gymar, BXoAswmx B
Ba3y pacueta. CteneHb BNnaHWUA ctonmocTn LieHHbIx Gymar, BkntoveHHbIx B ba3y pacyeta, Ha 3HayeHue MHgekca
KOPPEKTUPYETCS EXEeOHEeBHO C LUenbio MNoadepXaHus peanu3oBaHHOW BONATUIMbLHOCTM MHAOekca Ha YpOBHeE,
GrIM3KOM K LIeNeBOMY 3HaYEHUIo.

2.2. MeToguka onucbiBaeT NOPsSAOK pacyéTta 3HadeHun MHgekca, 3HaveHne ViHgekca Ha gaTy nepBoro
Npov3BeaeHHOro pacyeTta, UCTOYHUKU WHOpMaunuM, Ha OCHOBaHUM KOTOPOW paccyuTbiBaeTcs WMHOEKC, CpoKu
pacueta VMHaoekca u packpblTua MHdopmauun o6 MHaekce, a Takke YCMOBWUS OCYLLECTBINEHUS KOPPEKTUPOBOK
MNHpekca.

2.3. MeToguka, BCe W3MEHEeHMa W [OOMNOSIHEHMS B ee codepXaHwe cornacytca Komutetowm,
YTBEPXAATCA reHepanbHbIM AupekTopoM brpxu un packpbeiBatoTca Ha CaliTe.
2.4. BHeceHne usmeHeHu 1 gononHeHun B MeToamky MOXeT OCYLLEeCTBNATLCA He Yallle OAHOro pasa B

KBapTarn. MH(*)OpMaLI,I/IFl O BHEeCEHHbIX WU3MEHEeHUAX, B TOM 4ucne B cbopme HOBOW penakunmn MeToauku,
pacKkpbiBaroTCA 5Mp>|<e|7| He nosgHee, 4eM 3a Heaenk 00 AaTbl BCTYNNeHndA B cuny.

3. NPOUEAYPA BKNIOYEHUA LLEHHbIX BYMAI B BA3Y PACYETA

3.1 LleHHble 6ymaru Bkntovatotcs B basy pacyeta no peweHmio Bupxu.

3.2, B Basy pacueta He moOryTt 6biTb BKMOYeHbl LieHHble Bymarn, ecnn OMUTEHT ykasaHHoW LieHHOoN
BGymaru HaxoguTcs B npouecce GaHKpPOTCTBa.

3.3. B Bbasy pacyeta moryt ObiTb BKMOYeHbl nobble LleHHble Bymaru, Toprylowmecs B POCCUMCKMX

pyonsx, eepo unu gonnapax CLUA.
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3.4 KoMuteT MOXeT AOMOSHUTENIbHO HanoXWTb OrpaHWYeHusi Ha BKIoveHue LleHHbix Gymar B Basy
pacyeTa B criydyae Hanuuusi MHGOPMaLnUM O COObITUSIX, KOTOPbIE MITAHUPYIOTCS HAa PbIHKE W MOFyT MOBMUATb Ha
BO3MOXXHOCTb BKJTtoYeHus LleHHoii Gymaru B Basy pacueTa.

3.5. B wuckniounMTenbHbIX crydasix mno cornacoBaHuto ¢ KomuTeTom Bupxka MoxeT HaknagbiBaTb
orpaHuYeHuss Ha BkntodeHue LleHHol Gymarn B Basy pacuyeta nyteM BkntodeHusi LleHHon ©Gymary B ClMCOK
UcknoyeHuin. [laHHoe pelleHne packpbiBaeTcs Ha Caiite B pasgene «HoBocTw».

3.6. HauanbHass Basa pacueTta packpbiBaetcss B [lpunoxenun 1 MeToamkm, HadanbHbIA CMUCOK
noTeHumanbHbix ba3oBbix akTMBOB packpbiBaeTcs B [NpunoxeHun 3.
3.7. basa pacueta dhopmupyeTtcs B [laTy pacyeTta Beca U3 cnucka noteHumanbHbix ba3oBbix akTMBOB MO

crneayoLemy anropuTmy:
3.7.1. Beblbupatotcs basoBble akTuBbI, CpeaHeaAHEBHON 06beM TOProB no KOTopbiM 3a 90 aHew,
npeawecteyowux [late pacyeta Beca, npesbillaeT [1opor NMKBUOHOCTY;
3.7.2. Bblbupatotcs 10 ba3oBbix akTMBOB, NMOKasaBLUMX Hawmyylwyk goxodHocTb 3a 90 aHewn,
npeawecTeylowux [late pacyeTta Beca.

3.8. Cnmcok noteHumanbHbix basoBbix akTMBOB hopmupyeTcs B [JaTy pacuyeTa Beca Ha OCHOBE aKLUUi,
BxogsLwwmx B nHgekc IMOEX (unu nHgekc — npeeMHuk nHgekca IMOEX).
3.9, B Basy pacuyeTa He MoryT BxoauTb LleHHble Bymarn Gonee ogHOro Tmuna ogHoro AMUTeHTa.

3.10. W3meHeHus B cocTaBe basbl pacyeTta BcTynatT B cuny Yepe3 10 (gecatb) Toproebix gHen ¢ dathbl
pacueTta Beca.

4. NOPAOOK PACYETA MHAOEKCA

4.1, Tekyllee 3HayeHve ViHaekca packpbiBaeTcs:
4.1.1. Ha Cante He no3gHee 1 MUHYTbI C MOMEHTa €ro pacyeTa;
4.1.2. B cneunanu3npoBaHHOM nporpammHom wuHTepdpenice (API) He nosgHee 15 cekyHO C

MOMeHTa pacyerTa.

4.2. MHupekc paccumTbiBaetca kaxabih yac ¢ 10:30 go 18:30 1 B 23:00 B [aTty oueHkW. YKasaHHbI’
BPEMEHHON NPOMEXYTOK MOXeT ObITb u3mMeHeH Bupxel no cornacoeaHuto ¢ KomuteTom. UHdopmaums o6
N3MEHEHN BpEeMEHHOrO NPOMEXYTKa packpbiBaeTcsl Ha CanTe B pasgene «HoBocTu» He no3gHee, Yyem 3a 2 (4Ba)
ToproBbix OHSA A0 BCTynneHws B cuny. [lepBoe 3HauyeHvne WHpekca, paccyvTbiBaemMoe B TeYEHUEe YKa3aHHOro
nepvoga, ABNsieTCA 3HA4YeHWeM OTKpbITUA cooTBeTcTBytowero Toprosoro aHs. lNMocnegHee 3HaveHve WHpekca,
paccunTbiBaemMoe B TEYEHUE YKa3aHHOro nepuoaa, ABNAeTCA 3Ha4YeHMEM 3aKpbITUA COOTBETCTBYIOLLEro TOpProBoro
OHS.

4.3. 3HayeHne VHOekca paccuMTbIBAaEeTCA Ha OCHOBaHWM WHopmauum o ueHax LleHHbix Gymar,
BKIMOYEHHbIX B bady pacyeTa, Nony4yeHHbIX U3 UCTOYHMKOB, YKasdaHHbIX B [MpunoxeHun 1. B cnyyae oTcyTCcTBMSA Ha
OaTy pac4deTa UeH, YAOBNETBOPSAIOLLMX ONPeAenéHHbIM Bbille YCNnoBusaM, LieHa LieHHon Bymaru, ncnonb3ayemasi npu
pacdeTe ViHOekca, npuHMMaeTcs paBHOW nocneaHen onpeaeneHHon B COOTBETCTBUM C HACTOSALUUM MYHKTOM LieHe
AaHHown LieHHon 6ymaru.

4.4, Bupxa octaBnser 3a cobol MNpaBO NPMOCTAHOBWUTL pacyeT WM nepepaccyMTaTb 3HAYEeHWUs
MHpekca 3a Tekywmin ToproBbid AeHb WM MHOW MPOMEXYTOK BPEMEHU B Cllydyae TEXHUYECKOro cOOst UMK MHbIX
00CTOATENBLCTB, KOTOPblE BIMSIOT Ha KOPPEKTHOCTb OLIEHKM 3Ha4YeHur uHaekca (B TOM 4ucne, B chy4ae
HeJOCTYNHOCTU JAHHbIX N CO0EB B MCTOYHMKAX AaHHbIX).

4.5, MepepacyeT ocyllecTBNAETCA cpasy Mocre YCTpaHeHWs COOTBETCTByLWero obcTosaTenbcTaa.
MHdopmMaumsa o nepepacyeTe n HoBble 3HayeHus MiHaekca packpbiBatoTcs Ha CanTe B pasgene «HoBocTu» B AeHb
nepecuyera.

4.6. MapameTpbl Ha OCHOBaHWM CyObEKTMBHOWM OLIEHKW HE UCMOMb3yTCH Npu pacdeTe MHgekca.

4.7. PacueT NHpekca Ha [aTy oueHkM (t) ocyLLecTBNAETCA crieqyowmmMm obpasom:

470, L=l X1+ ExpX(or =1) = ExprXRe x>, me:

I — 3HauyeHne NHaekca Ha Tekywyto daty OueHku (t);

lo - 3HaueHne NHpekca B [laTy Hayana pacyéta MHgekca (t=0), B cooTBeTCTBUM C [pnnoxeHnem 2;

Exp, — 3Ha4yeHue dakTopa BonatunbHocTu Ha daTy OueHku (t);

PP; — ueHa noptens B daty OueHku (t);

DCit1 — KONMMYeCTBO KaneHgapHblX AHeW ¢ npeAbiaywen [atbl oueHKn (BKMHOYMTENBHO), A0
Tekywen Oatel OueHku (t) (uckniovas eé);

R;.1 — 3Ha4yeHune ctaBkn RUONIA B HenocpeactBeHHO npefwectsyolyo date OueHku (t) gaty, B
KOTOPYI0 KpeauTHble OpraHuM3aumm OCyLLecTBNSAT OGaHKOBCKME onepaumMum u gpyrue caenku B Mockse
(Poccusa), nubo 3HadeHue WMHOW CTaBkW, onpepenéHHon Bupxen 0oOpocoOBECTHO M B COOTBETCTBUM C
PbIHOYHBIMW MPaKTUKAMMU.
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4.7.2. 3HauyeHue hakTopa BonatunbHocTM Exp, onpeaensercs Kak:

Exp=min(MaxExp;, (w)), roe:

Fact Volg—q
MaxExp — 150.00%;

Target Vol — 14.00%, ueneBoe 3Ha4YeHUe;

Fact Vol= max(Fact Vol ;Fact Vol,z)

FactVol ;= V252 x\/ My [,%12}21 (IHL’H”)Z_(LZ;};(IHL’W))Z]
%

ni-1 PP t-ni-1+j PP t-ni—1+j
i \2 i 2
- o () — (s (neisin)) | me
FactVol,=v252 X \/nz_l X [nZ 22 \Ino p——  Zje1 In— o11y)) | A€
n; = 20, n, = 60 - 3Ha4YeHVe peann3oBaHHOW BONaTUIIbHOCTH.
4.7.3. Llena noptdoens PP, onpenensercs kak:
PP=PP.1x(1+XX | Ratio;xAl), roe:

i pxé+Divé _1y.
At—(m 1);

PPy — 100.00%;

pxt — LleHa LlenHon Gymarw i B [laty oueHkum (t);

Ratio; — pons UeHHon 6ymarn i B base pac4yeTa, BblpaxeHHas B NpoLeHTax;

Divi — 03Ha4aeT CyMMy Ha4YMCNEHHBIX, HO He BbiNnaveHHbIX AMBMaeHA0B ¢ [aThl pacyeTa (t-1) go
Hatbl pacyeTa (t);

N — o6wee konnyecTtBo LleHHbix Bymar B base pacyeTa;

4.7.4. [OuBungeHapl, Hauucnsiemble Ha LleHHble Bymarn, obnaratotca Hanorom B pasmepe 15% ans
LleHHbIx Bymar B pybnsx P®, 30% ansa UeHHbix 6ymar B gonnapax CLUA, 25% ans LieHHbix 6ymar B eBpo.

4.7.5. B cnyyae, ecnn ueHa LleHHon Oymaru BbipakeHa B BantoTe, OTIIMYHOW OT BantoThbl
Wnoekca, ykasaHHon B [lpynoxeHwn 2, B KayeCcTBe Kypca KOHBepTauuum BamniT MCMonb3yeTcs
odmumanbHbIn Kypc baHka Poccum Ha [aty oueHku nnm Kypc, pacKkpbiBaembli ApYruM WMCTOYHUKOM MO
BblIGOpy Bupxu.

4.7.6. bupxa ocTaBnsieT 3a cobo/ NpaBO WCMOMb30BaTb Pas3fMYHble WCTOYHUKMA KYpPCOB
KOHBepTaLuun B 3aBUCUMOCTU OT BantoThl, cneays 3a nyywMy pbIHOYHBLIMU NPaKTUKaMM.

4.7.7. Kypc KoHBepTauum npuMeHsieTcst onsd Bcex ueH LleHHbix Oymar, OoTnM4YHbIX OT BamnThl
MHpekca.

4.7.8. bupxa packpbiBaeT MHpopMauuto 06 M3MeHeHN NCTOYHMKA Kypca KoOHBepTauumm Ha CaiiTe
B pasgene «HoBocTu» He nosgHee, yeM 3a 2 (aABa) ToproBbIX AHS A0 AaTbl U3MEHEHUN.

4.7.9. BHadeHue MVHaoekca oOKpyrnseTcd OO BTOPOro 3Haka nocne 3ansaTod Mno npaswnam
MaTeMaTU4eCcKoro OKpyrieHus.

4.8. YyeT KoprnopaTuBHbIX OEWNCTBUW, KOTOpble MPsIMO He onucaHel B MeToauke, NpousBOAUTCH B
cooTBeTCcTBMM C [MonnTnkon yveTta KoprnopaTuBHbIX Aencteuin bupxun. B aTom crnyyae Bupxa nmeet npaBo BHeCTU
nameHeHus B basy pacyeTa.

4.9. N3meHeHve npaBun pacyeta MHOekca 6e3 uameHeHnss MeToaukm OOMycKaeTCcs B CReayloLmx
cny4vasx:

4.9.1. Tlpn HacTynneHun cobbiTvs WM3MEHEHUS WUCTOYHWMKA MPOLIEHTHOW CTaBKM ANs CTaBKu
RUONIA, B kayecTBe R-; Bupxa, oenictByss 4OOpOCOBECTHO U pa3yMHO, BbIOEPET Nnn paccynTaeT gpyryto
CTaBKy, KOTOpYH OyAyT LUMPOKO MCMOMb30BaTb PbIHOYHbIE YYACTHUKU AN nepexoda OT 3HAYEeHWUs CTaBKu
RUONIA Kk 3HayeHuIO CTaBkW, OTpaXkalwLen CTOMMOCTb HeobecneyeHHOro 3avMMCTBOBAHUS KPEeAWTHbIX
opraHu3auuin Ha YCrnoOBWsIX OBepHamT B pybnax P® ans He3aBUCUMbIX PbIHOYHbIX KOHTpPareHToB, rae
3aéMLLMKY MPUCBOEH (SBHO UNN O4EBMOHO) HAMMEHBLUNA BO3MOXHbIV KPEANTHBIA PUCK.

4.9.2. TpoucxogaT cywleCcTBeHHble U3BMEHEHNS B 3KOHOMMYECKOW cylHocTu Haekca, Hanpumep,
KOHCEpBaTUBHbIA C TOYKM 3peHus pucka ba3oBbii akTMB nepectaeT ABNSATLCH TAaKOBbIM, UMK 3aTpyAHEH
JOCTyn K uHcopmaumm, Heobxogumon gns noacyveta WMHpekca. lMpu 3ToM o nepecmoTtpa MHaekca B
COOTBETCTBMM C HacToslWMM MyHKTOM Bupxa OygeT mcxoguTb M3 nocnegHen OOCTYNHOW AOCTOBEPHOW
MHdOopMaLnn.

4.10. bupxa packpbiBaeT Ha Cawte B pasgene «HoBocTu» uHdopmaumio o6 M3MeHeHUsiX B cocTaBe
basbl pacyeTa U U3MeHeHUn pacyeTa, CBA3aHHbIX C KOprnopaTUBHLIMU AEUCTBUAMM, 3a 2 (ABa) TOProBbiX AHS A0
BCTYNNEHNS B CUNy naMeHeHun. [laHHbI NYHKT npuMeHsieTcd, ecnu B [Nonutrnke yyeTta KopnopaTUBHbLIX AEUCTBUI B
WHpekcax Bupxun ykasaHo uHoe.

4.11. B ucKMYMTENbHbLIX crnydasx (B TOM 4ucre B crny4vae TexHU4eckux cOoeB, HegoCTYMNMHOCTM
nHdopmaumm) brupxa MoxeT packpbiBaTb MHGOPMaLMO 06 M3MeHeHusax B cocTaBe basbl pacyeta M M3MeHeHun
pacyeTta, CBA3aHHbIX C KOPMOPATUBHLIMU AEUCTBUSMU, HE NO3AHEE OHS BCTYMNMNEHUS B CUITY TakuX M3MEHEHUN.
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5. 3AKNIOYNTENbHbIE NONOXEHUA

5.1. Bupxxa mMoxeT npekpatuTb paccunTbiBaTh VIHAEKC No cornacoBaHuio ¢ KOMUTETOM, B TOM YuCrie B
cny4ae OTCYTCTBMS AaHHbIX, KOTOpble MO3BONAT paccuntatb NHaekc. MIHbopmaums o npekpalleHMm pacdeTta no
nHnumatmee bupxun nyonukyetca Ha Cante B pasgene «HoBoctu» He nosgHee, Yem 3a 14 (4YeTblpHaguaTb)
KaneHaapHbIX AHEN OO AaTbl NpeanonaraeMoro nocregHero pacyera.

5.2. Bbupxa ocyulecTBnsieT onpeaeneHve coctaBa basbl pacueta M pacyeT 3HauyeHun MHpekca B
COOTBETCTBMM C JYYWUMM PbIHOYHBIMW MpPaKTUKaMW, HOpMaTuMBHbIMM akTamum baHka Poccunm u  UHbIMK
3akoHogaTenbHbIMU aktamu Poccuickon depepaumn, a Takke B COOTBETCTBUU C BHYTPEHHUMU AOKYMEHTaMu
Bupxu n pewennammn KomuteTa.

5.3. 3HaveHne NHgekca He oTpaxaeT byayLime pbiHOYHbIE Noka3aTtenu LieHHbix Gymar.
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HavanbHasa Basa pacuerTa:

MpunoxeHue 1

k MeToauke pacyeta nHgekca ClNb ®aBopuThbl pblHka —
SPB Market favorites index (SPBIFR)

HanmeHoBaHue BaszoBoro UcTtouHuk onpepenenuns LleHbl Ba3zoBoro aktuBa i Ratio;
aKkTmBa i
My6nnyHoe akuMoHepHoe WHdopmaLms, umeroasca B pacnopsixeHum bupxu, s 1/10
obuectso "lopHO- TOM Yucne onpegensiemas BHyTPEHHUMM JOKYMEeHTaMu
MeTannypruyeckas Bupxu (Tekywas ueHa pbiHKa, LieHa 3aKpbiTUs)
KOMMaHus
"Hopunbckun Hukenb"
(GMKN)
AxuUMs 06bIKHOBEHHAs
ISIN: RUO007288411
CFl: ESVXFR
My6nuyHoe akunoHepHoe MHdopmaums, nverowascs B pacnopskxeHnn bupxu, B 1/10
obuectBo "HedrsaHasn TOM Yucne onpegensemas BHyTPEHHUMU JOKYMEeHTaMu
komnanus "NYKOWMN" Bupxu (Tekylwas ueHa pbiHKa, LieHa 3aKpbITUs)
(LKOH)
AxuUMs 06bIKHOBEHHAs
ISIN: RU0009024277
CFl: ESVXFR
My6nuyHoe akunoHepHoe MHpopmaums, nverowascs B pacnopskeHun bupxu, B 1/10
ob6uwectBo "MarHmT" (MGNT) | TOM 4ncne onpeaensiemasi BHyTPEHHUMW LOKYMEHTaMM
AKuUns 06bIKHOBEHHaS Bupxu (Tekywwas ueHa pbiHKa, LieHa 3aKpbITUs)
ISIN: RUOOOAOJKQUS
CFIl: ESVXFR
My6nnyHoe akumMoHepHoe WHdopmaumsa, nmetowlasica B pacnopsixkeHum bupxu, s 1/10
obLecTBo TOM yYucne onpegensiemas BHyTPEHHUMM JOKYMEHTaMu
"CyprytHedTeras" (SNGSP) | bupxun (Tekywiasn ueHa pbiHKa, LeHa 3aKpbIThs)
AKUMA NpuBMNEerMpoBaHHas
ISIN: RU0009029524
CFIl: EPXXXR
My6nnyHoe akuMoHepHoe MHdopmaums, nverowascs B pacnopskxeHnn bupxu, B 1/10
obuectBo "CbepbaHk TOM Yucne onpegensiemas BHyTPEHHUMMU JOKYMEeHTaMu
Poccun" (SBER) Bupxu (Tekywasn ueHa pbiHKa, LeHa 3aKpbITus)
AxUMs 06bIKHOBEHHAas
ISIN: RU0009029540
CFl: ESVXFR
My6nnyHoe akumMoHepHoe MHdopmaLumsa, nmeroascs B pacnopsixkxeHum bupxu, s 1/10
obuwecTteo "TaTHedTL" TOM Yucne onpegensiemas BHyTPEHHUMMU JOKYMEHTaMu
umenun B.[0. WawmHa (TATN) | bupxu (Tekywias LeHa pblHKa, LeHa 3aKpbITUs)
AKUUsi 06bIKHOBEHHaS
ISIN: RUO009033591
CFl: ESVXFR
MAO "Tasnpom" (GAZP) MHdopmaLumsa, nmeroascs B pacnopsixkxeHum bupxu, s 1/10
AKLMS 0ObIKHOBEHHAsI TOM 4Yucne onpegernsiemas BHyTPEHHUMM JOKYMEHTaMM
ISIN: RUO007661625 Bupxu (Tekywas ueHa pbiHKa, LieHa 3aKpbITUs)
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CFIl: ESVXFR
8 My6nuyHoe akumoHepHoe WHpopmauus, umetowasicss B pacnopsipkeHun bupxu, B 1/10
obuecTBo "CeBepcTanb” TOM YKcre onpeaensieMas BHyTPEHHUMU OKYMEHTamMu
(CHMF) Bupxn (Tekywas LueHa pbiHKa, LieHa 3aKkpbITUS)
AxumMs 06bIKHOBEHHAS
ISIN: RU0009046510
CFl: ESVXFR
9 IMy6nnyHoe akuMoHepHoe WHdopmaLms, umerowlasaca B pacnopsxkeHum bupxu, B 1/10
obwectso "AspocprioT — TOM Yucne onpegenseMas BHyTPEHHUMU JOKYMEHTaMm
E’:EE["I_‘;CK”G aBnanuHum’ Bupxm (Tekyluas LeHa pblHKa, LeHa 3aKkpbiTus)
AkuMs 0BbIKHOBEHHAs
ISIN: RU0009062285
CFIl: ESVXFR
10 | My6nu4yHoe akumoHepHoe WHdopmaLms, umerolasaca B pacnopsxkeHum bupxu, B 1/10

obwecteo "HOBATOK"
(NVTK)

AxuUMs 06bIKHOBEHHAs
ISIN: RUOOOAODKVS5
CFIl: ESVXFR

TOM Yucne onpegensemasi BHyTPEHHUMU JOKYMEHTaMm
Bupxu (Tekywas ueHa pbiHKa, LieHa 3aKpbITus)
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MpunoxeHue 3
k MeToauke pacyeta nHgekca ClNb ®aBopuThbl pblHka —
SPB Market favorites index (SPBIFR)

HavanbHbI CNKcok noTeHuManbHbiX Ba3oBbIX aKTUBOB:

HaumeHoBaHne bBasoBoro
aKTmBa i

UcTtouHuk onpepeneHuns LleHbl Ba3zoBoro aktuBa i

MAO "AkumoHepHas
hvHaHcoBas koprnopauus
"Cucrema" (AFKS)

AKLMSA 0ObIKHOBEHHas!
ISIN: RUOOOAODQZES
CFl: ESVXFR

WHdopmaLumsa, umerowasca B pacnopsbkeHun bupxu, B ToM 4ncne
onpegensemas BHYTPEHHUMM AokymeHTamu Bupxun (Tekywas ueHa
pbiHKa, LeHa 3aKpbIThS)

AKUMOHEpPHasa KOMMaHus
"AITIPOCA" (ny6nuyHoe
akumnoHepHoe obuiecTtso)"
(ALRS)

AkuUns 06bIKHOBEHHaS
ISIN: RU0007252813
CFl: ESVXFR

WHdbopmauus, umetowascs B pacrnopsikeHun Bupxku, B ToM udwncne
onpeaensieMasl BHYTPEHHVMMWU OoKymeHTamu Bupxu (Tekywas LeHa
pblHKa, LieHa 3aKpbITHs)

My6nnyHoe akumMoHepHoe
obuectso "Cesepcrans"
(CHMF)

AxuUMs 06bIKHOBEHHAs
ISIN: RU0009046510
CFl: ESVXFR

WHdopmaums, vmverowasacs B pacrnopsikeHun bupxu, B Tom uucne
onpegensemMas BHYTPeHHUMM AokymeHTamu Bupxun (Tekywas ueHa
pblHKa, LeHa 3aKpbIThs)

MAO "lasnpom" (GAZP)
Akunsa oBbblIkHOBEHHas
ISIN: RU0007661625
CFl: ESVXFR

MHdopmaumsa, umerowascsa B pacrnopsbkeHun bupxu, B ToM 4ucne
onpegensiemas BHYTPEeHHUMM JoKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThS)

My6nnyHoe akumMoHepHoe

obwecTtBo "OpHO-

mMeTannypruyeckas

KOMMaHus

"Hopunbcknin HUKenb"
(GMKN)

AKkuUnst 06bIKHOBEHHaS

ISIN: RU0007288411

CFl: ESVXFR

WHdbopmauus, umetowascs B pacrnopsikeHun Bupxku, B ToM uwncne
onpeaensieMasi BHYTPEHHUMWU OoKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LieHa 3aKpbITHs)

My6nuyHoe akunoHepHoe
obwectBo "MHTep PAO
ESC" (IRAO)

AKUMNSa 06bIKHOBEHHASA
ISIN: RUOOOAOJPNM1
CFl: ESVXFR

WHdbopmauus, uMMmelowascs B pacrnopsikeHun Bupxu, B ToM uwncne
onpeaensieMasi BHYTPEHHUMWU OoKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LieHa 3aKpbITHs)

My6nunyHoe akuMoHepHoe
obuiectBo "HedTsHas
komnaHus "NTYKOWUN"
(LKOH)

WHdopmaumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
onpegensiemas BHYTPEHHUMM JoKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThS)
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AKUMA 0ObIKHOBEHHAs
ISIN: RU0009024277
CFl: ESVXFR

8 My6nnyHoe akuMoHepHoe
o6LecTBo "MarHutoropckuin | VIHbopMaums, umelowlasca B pacnopsbkeHuy Bupxu, B Tom uucne
MeTannypriuyeckmii onpegensemas BHYTPEHHUMU AokymeHTamu Bupxu (Tekywasa ueHa
koMBuHaT" (MAGN) pblHKa, LeHa 3aKpbIThS)
Axums o6bIKHOBEHHAs
ISIN: RUO009084396
CFl: ESVXFR

9 My6nuyHoe akunoHepHoe WHdopmaLumsa, umerowasca B pacnopsbkeHun bupxu, B ToM 4ncne
o6uectso "MarHut" (MGNT) | onpefensieMast BHYTPEHHUMU [okymeHTamu Bupxu (Tekywas ueHa
AKLMS 0BbIKHOBEHHAS PbIHKA, LieHa 3aKpbITys)
ISIN: RUOOOAOJKQUS8
CFl: ESVXFR

10 | My6nuyHoe akumoHepHoe WHdopmaLumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
06LecTBo "MockoBcKast onpegensiemas BHYTPEHHMMM JoKymeHTamu Bupxu (Tekywas ueHa
Bupxa MMBB-PTC" (MOEX) PblHKa, LeHa 3aKprTI/IFI)
AKuUs 06bIKHOBEHHaS
ISIN: RUOOOAOJR4AL
CFl: ESVXFR

11 | My6nu4yHoe akumoHepHoe WHdopmaLumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
0611ecTBo "MoBUIbHbIE onpegensiemas BHYTPEHHUMM [okyMeHTamu Bupxu (Tekywasa ueHa
TeneCucremb!” (MTSS) pblHKa, LieHa 3aKpbITKS)
AxuUMs 06bIKHOBEHHAs
ISIN: RUO007775219
CFl: ESVXFR

12 | NMybnnyHoe akuMoHepHoe MHdopmaLumsa, umerowascsa B pacrnopsbkeHun bupxu, B ToM 4ucne
O6LIJ,eCTBO "HOBOJ'II/II'IeLI,KMﬂ onpependemMasa BHYTPEHHUMU [OOKYyMEHTaMu BI/Ip)KI/I (TeKyLLLaFl LeHa
MeTanypruyeckmii pblHKa, LeHa 3aKpbIThs)
koMmbuHaTt" (NLMK)
AxUMa 06bIKHOBEHHAs
ISIN: RU0009046452
CFl: ESVXFR

13 | My6nuyHoe akumoHepHoe WHdopMaums, mmerowasica B pacnopsbkeHun bupxn, B Tom uucne
o6Lwectso "HOBATIK" onpegensiemasi BHYTPEHHMMM JoKymeHTamu Bupxu (Tekywas ueHa
(NVTK) pblHKa, LeHa 3aKpbITKS)
AKuUnst 06bIKHOBEHHaS
ISIN: RUOOOAODKVS5
CFl: ESVXFR

14 | MAO«®ocArpo» (PHOR) WHdopmaLmsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ncne
AKUMSA 0BbIKHOBEHHAS onpegensiemasi BHYTPEHHMMM [oKymMeHTamu Bupxu (Tekywas ueHa
ISIN: RUOOOAOJRKTS PIHKA, LieHa 3aKpbITIS)
CFl; ESVXFR

15 | My6nu4yHoe akumoHepHoe MHdopMaLums, mmerowasca B pacnopsbkeHun bupxn, B Tom uucne
obuectso "Montoc" (PLZL) onpegensiemasi BHYTPEHHMMM [oKymMeHTamu Bupxu (Tekywas ueHa
AKLMS 0BbIKHOBEHHAS PbIHKa, LieHa 3aKpbITHS)
ISIN: RUOOOAOIJNAAS
CFl: ESVXFR

16 | MNMyb6nuyHoe akumoHepHoe WHdopmaLmsa, umerowasca B pacrnopsbkeHun bupxu, B ToM uucne

onpefensieMasi BHYTPEHHUMU OokymeHTamn Bupxu (Tekywas ueHa

11
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obuwecTtBo "HedTsHas
KomnaHus "PocHedTb"
(ROSN)

AKUUS 0ObIKHOBEHHaS
ISIN: RUOO0A0J2Q06
CFl: ESVXFR

PbiHKA, LileHa 3aKprTI/IF|)

17 | My6nuyHoe akumoHepHoe WHdopmaLumsa, umerowasca B pacnopsbkeHun bupxu, B ToM 4ucne
o6LecTBO "C6epbaHk onpegensiemasl BHYTPEHHMMM JoKymeHTamu Bupxu (Tekywas ueHa
Poccun” (SBER) pbiHKa, LeHa 3aKpbITKS)

AKUUS 0ObIKHOBEHHaS
ISIN: RU0009029540
CFl: ESVXFR

18 | lNy6nuyHoe akumoHepHoe WHdopmaLumsa, umerowasca B pacnopsbkeHun bupxu, B ToM 4ncne
o6LlecTBO onpegensiemas BHYTPEHHUMM JokymeHTamu Bupxu (Tekywas ueHa
"CypryTHedbTeras" (SNGSP) | PbIHKa, LeHa 3aKpbITHS)

AKUMA NpuBMNEerMpoBaHHas
ISIN: RU0009029524
CFl: EPXXXR

19 | My6nuyHoe akunoHepHoe MHdopmaLumsa, umerowasica B pacnopsbkeHun bupxu, B ToM 4ncne
o6LectBo "CbepbaHk onpegensemasa BHYTPEHHUMU gokymeHTamu Bbupxun (Tekywas ueHa
Poccun" (SBERP) pbiHKa, LeHa 3aKpbITKS)

AKUMS NpUBUNETPOBaHHas
ISIN: RU0O009029557
CFl: EPXXXR

20 | MNybnnyHoe aKuMoHepHoe MHdopmaLumsa, umerowasica B pacnopsbkeHun bupxu, B ToM 4ncne
obuwecTtBo "TaTHedTL" onpegensiemas BHYTPEHHUMM JoKymeHTamu Bupxu (Tekywas ueHa
umenn B.[. Wawmka (TATN) | PbIHKa, LeHa 3aKpbIThA)

AxuMa 06blIKHOBEHHAs
ISIN: RUO009033591
CFl: ESVXFR

21 My6nuyHoe akunoHepHoe WHpopmaums, nmerowasacsa B pacnopsikeHun bupxm, B TOM Jucne
obuectBo "TatHedTb" onpegensiemas BHYTPEHHUMM JokymeHTamu Bupxu (Tekywas ueHa
umenn B.[. lWawunHa pblHKa, LeHa 3aKpbITUS)

(TATNP)

AKUUS NpUBUNETMPOBaHHas
ISIN: RU0006944147

CFl;: EPXXXR

22 | Nybnu4yHoe akumoHepHoe WHdopMaums, mmerowasica B pacnopsbkeHun bupxn, B Tom uucne
061wecTBo "TpaHCcHedTL" onpegensiemas BHYTPEHHUMM JoKymeHTamu Bupxu (Tekywas ueHa
(TRNFP) PbIHKa, LieHa 3aKpbITHS)

AKLMS NpuBMNErMpoBaHHas
ISIN: RU0O009091573
CFIl: EPXXXR

23 | Nybnu4yHoe akumoHepHoe WHdopmaumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
obLecTBo onpegensiemMass BHYTPEeHHMMM JoKymeHTamu Bupxu (Tekywas ueHa
"CypryTHedpTeras" (SNGS) pblHKa, LileHa 3aKpbITKS)

AKUMnSa 06bIKHOBEHHASA
ISIN: RU0008926258
CFl; ESVXFR

24 | NybnuyHasa KomnaHws ¢ MHpopmaums, mnmerowascsa B pacnopsbkeHun bupxn, B ToM 4ucne

orpaHU4YeHHoW onpepensiemasi BHYTPeHHUMM pokymeHTamu Bupxun (Tekywas ueHa

OTBETCTBEHHOCTbIO AHAEKC
H.B.

PbiHKaA, LleHa 3aKprTI/IF|)
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(Public Limited Liability
Company Yandex N.V.)
(YNDX)

AKUUS MHOCTPaHHOro
aMUTEHTA

ISIN: NLO009805522

CFl: ESVUFN

25

Wkc 5 Putenn Mpyn H.B.

(FIVE)

[enosuTtapHas pacnucka
WHOCTPAHHOro 3MUTEHTa
Ha akumm

ISIN: US98387E2054

CFl: EDSXFR

WHdpopmaums, vmverowascs B pacrnopshkeHun bupxu, B Tom unucne
onpegensiemas BHYTPeHHUMM pokymeHTamu Bupxun (Tekywas ueHa
pblHKa, LileHa 3aKpbITKS)

26

MonumeTtann VIHTepHaLWHN

nnc (Polymetal International

plc) (POLY)

AKUUN NHOCTPAHHOTO
3MUTEHTA

ISIN: JEOOB6T5S470

CFl: ESVUFR

WHdopmaLumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ncne
onpegensiemasl BHYTPEHHMMM [oKymeHTamu Bupxu (Tekywas ueHa
pbiHKa, LeHa 3aKpbITKS)

27

MexgyHapogHas koMnaHus
nybnnyHoe akuMoHepHoe
obwecTtBo "O6beanHEHHAA
Komnanus "PYCAJT" (RUAL)
AxuMs 06bIKHOBEHHAs

ISIN: RUOOOA1025V3

CFl;: ESVXFR

WHdopmaumsa, mmerowasca B pacnopsbkeHun bupxn, B ToM uucne
onpegensemMass BHYTPeHHUMM JokymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThs)

28

My6nuyHoe akunoHepHoe
obuwecTBo "Poctenekom”
(RTKM)

AKUMNSA 0ObIKHOBEHHASA
ISIN: RU0008943394
CFl: ESVXFR

WHdbopmauus, mmetowascs B pacrnopsikeHun Bupxku, B ToM udwncne
onpeaensieMasl BHYTPEHHUMWU OoKymeHTamu Bupxu (Tekywas LeHa
pblHKa, LieHa 3aKpbITHs)

29

My6nnyHoe akuMoHepHoe
obuectso "AapodnoT —
poccunckue asmanmHun”
(AFLT)

AxUMs 06bIKHOBEHHAs
ISIN: RU0009062285
CFl: ESVXFR

WHdopmauus, nmerowascs B pacrnopskeHun bupxu, B Tom uucne
onpegensiemas BHYTPEeHHUMM JokymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThs)

30

My6nnyHoe akuMoHepHoe
obuwecTtso "MNK-
cneumnanmanpoBaHHbIN
3actpounwuk” (PIKK)
AKUUsi 06bIKHOBEHHaS
ISIN: RUOOOAQJP7J7
CFl: ESVXFR

WHdbopmauus, umetowascs B pacrnopsikeHun Bupxku, B TOM uucne
onpeaensieMasi BHYTPEHHUMWU OoKymeHTamu Bupxu (Tekywas LeHa
pblHKa, LieHa 3aKpbITHs)

31

My6nuyHoe akunoHepHoe
obulecTBo "PenepanbHas
rmaporeHepupyoLlas
komnaHusa - Pyclmagpo”
(HYDR)

AKUMNSa 06bIKHOBEHHASA
ISIN: RUOOOAOJPKH7
CFl: ESVXFR

WHdopmaumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
onpegensiemass BHYTPEHHMMM JoKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThS)

32

My6nnyHoe akuMoHepHoe
obuecTtBo "degepanbHas

WHdbopmauus, uMmetowascs B pacrnopsikeHun Bupxu, B ToM uwncne
onpeaensieMasi BHYTPEHHUMWU AokymeHTamu Bupxu (Tekywas LeHa

13
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ceTeBasi KOMNaHNA —
Poccetn» (paHee -
"PenepansHasa ceTeBas
KoMmnaHus EanHon
3HepreTnyeckom cncTembl")
(FEES)

AKUMNS 0ObIKHOBEHHASA

ISIN: RUOOOAOJPNN9
CFl: ESVXFR

PbiHKA, LileHa 3aKprTI/IF|)

33

My6nuyHaa KomnaHua ¢

OorpaHn4yeHHon

OTBETCTBEHHOCTbIO "JleHTa

(Lenta Ltd.) (LNTA)

[enosuTtapHas pacnucka
WHOCTPaHHOro SMUTEHTA
Ha akumm

ISIN: US52634T2006

CFl: ESVTFA

WHdopmaLumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ncne
onpegensiemas BHYTPEHHUMM OokyMeHTamu Bupxu (Tekywasa ueHa
pblHKa, LileHa 3aKpbITKS)

34

My6nuyHoe akunoHepHoe
obuwecTtBo "HedTerasosas
KomnaHus "PyccHedTb"
(RNFT)

AxuUMs 06bIKHOBEHHAs
ISIN: RUOOOAQJSEGO
CFl: ESVXFR

WHdbopmauus, mmetowascs B pacrnopsikeHun Bupxku, B ToM uwncne
onpeaensieMasl BHYTPEHHUMWU OOKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LleHa 3aKpbITHs)

35

My6nnyHoe akumMoHepHoe
obuectBo "OcIPAN" (paHee
- "CAOMAP ®uHaHcoBble
nHeectmummn") (SFIN)

AKuUs 06bIKHOBEHHaS

ISIN: RUOOOA0JVW89

CFl; ESVXFR

WHdopmaumsa, mmerowasca B pacnopsbkeHun bupxn, B Tom uucne
onpegensiemas BHYTPEHHUMM JoKymeHTamu Bupxu (Tekywas ueHa
PblHKa, LieHa 3aKpbIThs)

36

My6nnyHoe akuMoHepHoe
obuwecTteo "KOHMNpo"
(UPRO)

AxuMa 06blIKHOBEHHAas
ISIN: RUOOOAOJNGAS
CFl: ESVXFR

WHdopmaums, vmvetowasacs B pacrnopsikeHun bupxu, B Tom uucne
onpegensieMasl BHYTPEHHUMW JOKyMeHTamu Bupxun (Tekywas ueHa
pblHKa, LeHa 3aKpbIThs)

37

My6nnyHoe akumMoHepHoe
o6uectso "MOCKOBCKWIA
KPEOMUTHbLIV BAHK"
(CBOM)

Akunsa oBbblIkHOBEHHas

ISIN: RUOOOAOJUG31

CFl: ESVXFR

MHdopmaLumsa, umerowascsa B pacrnopsbkeHun bupxu, B ToM 4ucne
onpegensiemas BHYTpeHHMMM JokymeHTamu Bupxu (Tekywas ueHa
pblHKa, LeHa 3aKpbIThs)

38

My6nunyHoe akuMoHepHoe
obuwecTBo "KomnaHus
"M.Bugeo" (MVID)

AKUMnsa 06bIKHOBEHHASA
ISIN: RUOOOAQJPGAO
CFl: ESVXFR

WHdopmaums, vmvetowasacs B pacrnopsikeHun bupxu, B Tom uucne
onpegensieMasl BHYTPEHHUMW JoKymMeHTamn Bupxun (Tekywas ueHa
pblHKa, LeHa 3aKpbIThS)

39

My6nuyHoe akunoHepHoe
obwecTtBo "[leTckuii mmnp"
(DSKY)

AKUUsi 06bIKHOBEHHaS
ISIN: RUOOOA0JSQ90
CFl; ESVXFR

WHdopmaumsa, umerowasca B pacrnopsbkeHun bupxu, B ToM 4ucne
onpegensiemass BHYTPeHHUMM JokymeHTamu Bupxun (Tekywas ueHa
pblHKa, LeHa 3aKpbIThS)
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40 | My6nu4yHoe akunoHepHoe MHdopMaLums, mmerowasica B pacnopsbkeHun bupxn, B Tom uucne
obuwectBo "Meuen" (MTLR) onpegensiemas BHYTPEHHUMM [okyMeHTamu Bupxun (Tekywas ueHa
AkuMsa 0BbIKHOBEHHAs pbIHKa, LeHa 3aKpbIThsl)

ISIN: RUOOOAODKXV5
CFl: ESVXFR
41 | My6nu4yHoe akuMoHepHoe WHdpopmaums, vmetowascs B pacrnopsbkeHun Bupxu, B Tom uucne

obuwecTteo "TpybHas
mMeTannypruyeckas
koMmnaHusa" (TRMK)
AxumMs o6bIKHOBEHHAs
ISIN: RUOOOAOBENK6
CFl;: ESVXFR

onpeaensieMasl BHYTPEHHUMWU AoOKymeHTamu Bupxu (Tekywas ueHa
pblHKa, LieHa 3aKpbITHs)
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