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Mepbl MockoBckoin bupxum (MOEX) B ycnoBusix naHAEMUM KOPOHaBMpYCa
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MOCKOBCKA#A
BUPXA

~90% coTpyaHUKOB paboTaloT AUCTAHUNMOHHO, YaaneHHast paboTa He B/MSET Ha HENPEPbIBHOCTb
npoLeccoB

MproCcTaHOBKa TOProB He NPOU3BOANTCS; BUpXKa NPUHUMAET AOMNOMHUTENbHbIE MEPbI ANS 3aLLUThI
MH(PACTPYKTYpbl DMHAHCOBOMO PbIHKA, YY4AaCTHUKOB TOProB U UX KIIMEHTOB

YBENMYeHO BHMMaHME K puUckaM knbepbe3onacHOCTU 1 BOMPOCaM KOMIMJIAeHC

PaboTa Haa 3aninaHnpoBaHHbIMU MPOEKTAMU MPOAOIXKAETCA, 3alyCKaloTCA HOBbIE MHCTPYMEHTHI U
HOBbIE MPOEKTbI

Bup>xa He B3nMaeT nnaTy 3a HOBble TeEpMUHANbI A4S YNPOLLEHUS Nepexoaa Y4aCTHUMKOB Ha
yOaneHHyo paboTty

MockoBckast bupxxa oTMeHuna nnaty 3a MMcTuHr B 2020 rogy ¢ cybbektoB MCI1 — 3MUTEHTOB
obnuraumi o6bemMom ao 400 MnH pybnen

Bupxa Bblgenuna 100 MaH pybnen Ha Nnoaaep)Ky Hy>XAAlLWMMCS B CUTYaUMK NaHAEMUK
KOpOHaBupyca




PekopAHbIN NPUTOK PO3HUUYHbIX MHBeCcTOpoB B 2020 roay M pocT uMcna
AKTUBHbIX KJIMEHTOB Ha CPOYHOM pbiHke MOEX

PocT uncna 3aperncTpMpoBaHHbIX (hpU3MYECKUX UL, Ha i i
- : PocT uncna akTMBHbIX (PU3NUYECKUX JIUL HA CPOYHOM pPbiHKE |
MockoBckou bupxxe : :
YHUC/10 KSTMEHTOB —{szbkl YUCI10 GKTUBHBIX KITUEHTOB, COBEPLLMBLLINX
XOTs1 6bl O4HY CAEJIKY B TEYEHNE MECSLA ‘E!z,
83 TbIC
@ 64 TbIC
55 TbIC
46 TbIC
2017 2018 2019 9M2020 Jex 2017 Jek 2018 Jek 2019 CeH 2020

M3 HOBbIX KIneHToB 2020 roga cosepmnnm x0T 6bl 0aHY caenk
~45% P Y CASTIY

B Mecsdl Ha O4HOM M3 pbiHKOB MOEX

MOCKOBCKA#A _
BUPXA McTouHuk: MockoBcKasi bupxa 3



O61bemMbl TOPros Ha CPOYHOM pbiHKe MOEX cywecrBeHHO Bbipocnu B 2020 rogy

MApA py6.

335

19%

31%

2017

|| ToBapHas cekums
|| ®oHpoBas cekuus

] feHexHas cekums
(BanioTHbIE N NPOLEHTHbIE KOHTPaKTbI)
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24%
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23%
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34%

2019

30%

9M2020

MecTto MoCKOBCKOI BUP)XN B pPIHKUHIre MUPOBbIX

6upyx No 06bLeMy TOpros AepuBaTuBamm!

MOCKOBCKA#A
BUPXA

UcTouHuk: Mockosckas bupxxa, WFE

1 — Mo KONNYECTBY KOHTPAKTOB

39 6aHKoB

@ 6pokepos

CTpyKTypa cpefHeAHEBHbIX OTKPbITbIX NO3ULIUIA

9M2020

I BanioTa

0 MHpexcn
|| ToBapHble KOHTpPaKTbI

] Akumn
|| NpoueHTHble cTaBky




CTpyKTypa K/IMEHTCKOM aKTUBHOCTU Ha CPOYHOM pbiHKe CTabuibHa: B 0bbeme
TOProB N OTKPbITbIX MNO3MLMAX OCHOBHAS A0NS Y POCCUNCKUX PUBNNL, U HEPE3NAEHTOB

CTpyKTypa MHBECTOPOB B obbemMe TOpros CprKTypa MHBECTOPOB B o6beme OTKPbITbIX no3uuumn

9M2020 CeHTa6pb 2020

B HepesnpeHTbl B HepesnpeHTbl

B duznueckre nuua B dusnueckre nuua

| tOpuanyeckme nuua | tOpuanyeckme nuua

|| CoBcTBEHHBIE ONEepaummn y4acTHUKOB || CoBCcTBEHHBIE ONEepaLmMn y4acTHUKOB
M oy B oy

MOCKOBCKA#A
BUPXA



UMunumaTtuebl MOEX no 3anycKy HOBbIX CEPBUCOB U NPOAYKTOB Ha CPOYHOM pPbIHKeE

HoBble MHCTPYMEHTbI

HepenbHble OnuuWoHbl Ha
®bloyepc Ha ras ®bloyepc Ha ONUWOHbI Ha HedTb dbtovepcol Ha
Henry Hub (NG) AHpekc Brent akumn AHpekc

@espasib 2020 anpesib 2020 ceHTs6pb 2020 4Q 2020
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®bloyepc Ha CTaBky ®bloyepchbl Ha: (DblO‘-IepCI?I Ha aKuuu MOCTaBOYHbIM
PEMO c KCY B USD aKkunu TuHbkoh ¢ Mail.ru, dbtouepc Ha
(RUSFARUSD) n akuum X5 Monumerann, nweHnuy
2020 MOHE 2020 L 40Q 2020
ST OKT6pb 2020 Q
TexHoornyecKkue npoeKTbl
OHnamH- Moppep)xka
perucrpaums oTpMuUaTesNibHbIX
K/IMEHTOB 3asaBKu-ancbepr LeH
asrycr 2019 CeHTs16pb 2020 UIOHb-CEHTS6pb 2020
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RFS CuHTeTHueckmii HoBas kpuBas
2020 M3TUYMHT BOJIaTU/IbHOCTH
bespan ceHTa6ps 2020 4Q 2020

dbroyvepchbl Ha:

MHAOEKC HEABM)XUMOCTU

MHAEKC aMepPUKAHCKUX
aKuum

MHAEKC NOJIHOM
AOXOAHOCTH

PaHHue TOpru
Cepsucobl end-of-day

Topru onuMOHHbIMMU
crparternamm/
OMLUMOHbI Ha aKLUMn



3anycK yTpeHHel TOproBoi cecCMm Ha CpoYyHOM pbiHke MOEX obecneunT pocT
TOProBOM aKTUBHOCTW BOCTOYHbIX PErMOHOB Poccnmn 1 npuBnevyeHme MHBECTOPOB U3 A3nu

' ) 7:00 - 10:00 ) 10:00 - 14:00
: yTpeHHFIFI AONOJIHUTESIbHAA OcHoBHas TOproeasi ceccusd
| Toprosasi ceccus (AHEBHOM pacyeTHbIN nepuon)

) 14:05 - 18:45 &) 19:00 - 23:50
OCHOBHas TOproBasi Ceccus BeuepHsas gononHuTenbHas
(BeYEpHMIN pacyeTHbIN Nepuon) || Toprosas ceccus

‘}ﬁ."'@‘" Hd) b "..
L e
kil Y OKpyrax

MOCKOBCKA#A
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[oBblweHne TOpFOBOP’I dKTMBHOCTU BOCTOYHbIX U
Aa1bHEBOCTOYHbIX PEMMOHOB Poccum

Pa3suTne busHeca ¢ knmMeHTamu (B T.4. aNropuTMUYECKUMIU
doHaammn) u3 Asmm (IF'oHkoHr, CuHranyp, Hams),
pacliMpeHme cnekTpa MHCTPYMEHTOB, TOPryHOLWNXCS Ha

d3NAaTCKUX PbIHKax

BO3MOXXHOCTb 3aK/Il04YEHUS CAENMOK C BUpKEBLIMU
AEpVBATMBaMM A0 OTKPbITUS EBPONENCKUX PbIHKOB (B TOM
yucne B JIoHAOHE)

BbiCTpanBaHMe TOProBo-KIMPUHIOBbLIX JIMHKOB U aNbAHCOB
C a3naTCKMMn ToproebiMm1 niaoLiaikaMum



YyacTtHukM pbiHka CIMMO®U MOEX MoryT xemxupoBaTb BCe BUibl PUCKOB

* YyacTHUKM pbiHKa CIMOUN MoryT xempkupoBaTb BantOTHbIE, NPOLEHTHbIE PUCKU N PUCK JIMKBUOHOCTU
= JlocTynHble nHCTpyMeHThl: IRS, OIS, FX, CROSS-CURRENCY u ap. Cpoku caenok oT Tpex aHen ao 10 net
' = o pa3Mepy OTKPbITbIX MO3ULMIA pbiHOK CMIOW cTan conoctaBuM CO CPOUHbBIM PbIHKOM MOCKOBCKOMN Brpxu

(n);):izaompbnblx no3vuumn Ha pbiHke CIM®U Ha koHel CTPYKTYpa no nNpoayKTam Ha pbitke CNOW

818,4

MApA py6.
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Cpoku KOHTpaKTOB Ha pbiHKe CIT®U yBenuumnBaroTcs

Adropaumsa no NnpoueHTHbIM AepUBaTUBaM B AHAX
(B cpegHeM 3a roa)

CTpyKTypa no CpoOKaM KOHTPaKTOB Ha pbiHke CIMTPU

OHN

1 096
820
685 43%
3} B g0 1 mec. BB 1ron I 3 roga 5 neT
2017 2018 2019 9M2020
MOCKOBCKAS
BUPXA 9




NMpoekTbl 1 NnaHbl pbiHKa CIMMPU B 2020-2021

4  AsTOMaTM3aLMsA NPOLIECCOB Nepe/ayn 3a8BOK/C/IENOK U3 TOProBbIX CUCTEM YYACTHUKOB Ha pbiHOK CMdU

5 Bo3MoXXHOCTb 3aknitodeHns caenok Ha ClNOU ¢ HepesnaeHTamum

6 Co3paHue cucTeMbl NOUCKA JIMKBUAHOCTU 4151 3asBOK C HECTaHAAPTHbIMU NMapaMETPaMH

MOCKOBCKA#A
BUPXA 10



NudpacTtpykTtypa MockoBCKOM BMp)ku rotoBa K 06s13aTeNIbHOMY KJIMPUHTY

SIURVAIPAY | O6s3aTenbHblii KAMpUHr ¢ LIK:

AOroBOpOB npeBbilaeT 200 MunnnapaoB pybnen xoTs 6bl Anst OAHOM M3 CTOPOH B TeYeHMe 3 KBapTanoB noapsia

_I u ,U,J'Iﬂ I'IpOLl,eHTHbIX CBOI'I-,EI,OFOBOpOB, eclin COBOKYI'IHaﬂ HOMWHATbHAA CTOUMOCTb 3aKJTKOUEeHHbIX paHee CcBOnM-
O |

Bo3MoXXHOCTM pbiHKa CIMT®UN MOEX wupe: nommumo
CAENOK C NMPOUEHTHbIMKN AEpUBATUBAMMN MOXXHO 3aKJTKO4aTb
cAeNKn € BaJilOTHbIMU U BaIlOTHO-MPOLUEHTHBIMU AEPUBATUBAMMU

TpeboBaHus perynmpoBaHus:
CAENKN C UHCTPYMEHTAMU, KOTOPbIE

HeobxoaAnMOo 3aks4vaTh Yepes PbiHok CIT®U MOEX
LIEHTpaNIbHOrO KOHTpareHTa

+ BaJlloThl.!

Cson-gorosopbl RUB, USD,

TONbKO B pyobnsix, RUSFAR EUR, CHF

6a3ncHbIM KntoueBas + CTaBKU.

aKTUBOM KOTOPbIX CTaBKa LIBOR

ABNAKOTCS MOSPRIME EURIBOR

NPOLEHTHbIE RUONIA SOFR

CTaBKu SARON

ESTER /
MOCKOBCKAS

BUPXA 11



