MOCKOBCKAHA
BUPXA

Pe3ynbTaTtbl MOCKOBCKOU BUpPXXH
B 2021 ropay



HoBble MHCTPYMEHTbI, POCT YMCJ1a KJIMEHTOB U pacluMpeHue BpeMeHU TOpros
npuBenu K 3HauuTeNbHOMY pocTy o06bema onepauuu F'pynnbl
CymMMapHbivi 06peM ToproB oxugaercsa > 1 000 000 000 000 000 (oanH KBaApu/IIMOH) py6briev

PblHOK [ eHeXHbIN
aKuuﬁ' PbIHOK '

CpoOuHbIN PbIHOK
prHOK' nparmeTan'OB

CMIOW AKTUBBI Ha
' xpaHeHu’

MOCKOBCKAHA
BUPXA McTounmk: MockoBckas bupyka. daHHble 3a 11 mec. 2021 k 11 mec. 2020, akTMBbI Ha XpaHeHnn — n3MeHeHne Hosbpb 2021 k gekabpio 2020.
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1. Yncno aKTUBHBIX KITMEHTOB, COBEPLUMBLLUNX XOTA 6bl OAHY CAENKY B TEYEHUE MECALa




PekopaHaa gonsa bup)xxu B Toprax akLiMssMy KOMrNnaH1Mi ¢ ABOMHBIM JIMCTUHIOM
MNHOCTpaHHble MHBECTOPbl COXPAHAIOT BbICOKYHO aKTUBHOCTb

Oonsa MockoBCkOi BUpXxu B TOprax akuMsaMm
POCCUUCKNX SMUTEHTOB C ABOMHbIM JINCTUHIOM!

[lonsa NHOCTpPaHHbIX MHBECTOPOB Ha pbiIHKax MockoBCckoW bupixm
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1 — BKk/IIOYas 06bEMbI TOPrOB aKLMSIMU B BEHEPHIOK TOProBYH CECCUIO Ha PbIHKE aKLMin MOCKOBCKON Bupixi




MockoBckasi 6up)xa — LeHTp LLeHo06pa30BaHUA Ha POCCUMCKUE aKTUBbI U LIEHTP
[OCTYNa K UHCTPYMEHTaM rno6anbHbIX pbIHKOB
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1000+

FNOBAJIbHbIX

Yno6HbIN [OCTYyn MHBECTOPOB

K pOCCUMNCKNM ~5000
POCCHIACKMX
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POCCUMUCKUNX

MOEX npennaraeT [kl
rnobanbHble ~1000
MHCTPYMEHTbI MHCTPYMENTOB
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MOCKOBCKASA

BUPXXA

McTouHuk: MockoBckast Bupxxa
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« KpynHeiwunii nys IMKBMAHOCTU MO POCCUINCKOMY pybto B MUpe
* Top 5 cpeam rno6anbHbix FX platform

* Top 10 cpean pbIHKOB AEPUBATUBOB B MUpe
* MapkeT-Melikepbl obecrnednBaloT AOCTYN K rnob6anbHON NMKBUAHOCTU

+ 5% 10519 ayKUMOHa 3aKpbITUS Ha PbIHKE aKLMi
* 15%: gons rnobanbHbIX MHBECTOPOB Ha pbiHKe ob6nuraumii

LLinpokas nuHerika nHCTpyMeHToB 6mpxesoro PEMO B pa3Hbix BantoTax

+ Toprosbie NMHKK No BasrTam G-10
+ 17 BantoTHbIX Nap, sBkawo4vas RUB, santotel G-10, oaHb, BantoTel ctpad CHI (KZT, BYN)

* UHCcTpyMeHTbl Ha rnobanbHblie 63HUMapkn o6ecneunBatot 30% o06bemMoB TOpros: Brent

oil (ICE benchmark), SPDR S&P 500 ETF Trust, Light Sweet Crude Oil (CME), 3onoto (LBMA Gold
Price), uBeTHble meTannbl (LME)

- ®brouyepcbl Ha akymm Baidu, Alibaba, Deutsche Bank, BMW, Daimler, Siemens n Volkswagen

* 521 rno6anbHasa akums 40CTynHa Yepe3 60 6pokepoB
>60 BINMUU®D n ETF Ha rnobanbHble 6eHuMapku (S&P 500 m ap.)
- 100 eBpoo6nMraymii NokasbiBalOT YCTOMUYNBYIO TEHAEHLMIO K pocTy ADTV

« PENO c eBpoobnnraunsamm m rnobanbHbIMM MHCTPYMEHTaMM C PUKCUMPOBAHHbBIM AOXOA0M
« PEMO c rno6anbHbIMMN akUNSaMU



PekopaHbIX roa No HOBbIM pa3melneHusam (poct B 2 pa3sa k 2020 r.)
BOo/IbLUOW NAavIJIauH HOBbIX pa3MelleHn Ha 2022-2023 rr.

IPO Ha MockoBckor bupxe B 2021 . SPO Ha MockoBckor bupxe B 2021 .
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McTouHuk: MockoBsckast Bupxxa



POCCMCKMU PbIHOK aKUMW faaeT Bce 6onblie anBepcndpuKaLmm n BO3MOXKHOCTEN

Aansa MHBeCTupoBaHums

Yucno IPO, SPO, IMCTUHIOB Ha
MockoBckon bupke

OTpacneBon COCTaB MHAEKCA
Moc6upixu

B NTncTuHE poccniicknx KoMnaHuii,
3aperncTpMpoBaHHbIX 3a py6eXxoMm
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MOCKOBCKA#A
BUPXA

McTouHuk: MockoBsckast Bupxxa

Hosble nuctuHry, IPO, SPO
KOMnaHu yBennumnum free
float IMOEX c 45% B 2019 .
no ~50% B 2021 .

Bec HepecypCHbIX KOMMaHWI B
nHaekce ysennumnnca ¢ 32% B
2019 r. no 42% B 2021 1., 2 BEC
cektopa UT u Tene-
KOMMYHMKaLUW yABOWJICS

3 200+ pOCCUMCKUX SMUTEHTOB
akumm, Topryrowmxcs Ha MOEX,
~10% nosiBUINCDb 3a
nocnenHue 5 ner




MpopbiB roaa: HoBble BO3MOXXHOCTHU AJ11 KJIMEHTOB MO AO0CTYNY K MHCTPYMEHTaM

rnobasnbHOro poiHKa

Yucno nHocTpaHHbIX akuu Ha Mocbupixe

HoBauuu u pesynbtatsbl 2021 ropa

v/ 3anyck A0N1apoBOro crakaHa B AOMNOSIHEHME K pybnesoMy

v Pa3BuTne perno C MHOCTPaHHbIMW akUMSIMKU B pe3ysibTaTe nostyyeHns
ctatyca Qualified derivatives dealer (QDD)

v ABTOMaTU31pOBaHHOE aAMUHUCTPUpOBaHue Hanorosbix ¢opm W-8BEN
Ans yoobcrea KIMEeHTOB

3kB2020 4kB2020 1kB2021 2kB2021 3kB2021 pek 2021 2022

v [IpMeM MHOCTPaHHbIX LeHHbIX byMar B obecneyeHne

CpepHeaHeBHOM 06bEM TOProB MHOCTPAHHbIMU aKLIMSIMM Ha
Moc6upixe

v 3anyck yTpeHHen ceccum (¢ 6:50 go 09:50)

3,3% 0
ADTV! . ' 3,0%
, M/Ip4g ,0}/5 2,1% 2,0%

v ~60 Y4aCTHUKOB COBEPLLUAOT CAENTKU C MHOCTPAHHbIMU aKUUAMU

—&— [lons B 06LieM

MnaHbl

1,1% obbeme Topros
0,6% aKUMSAMU Ha
4,3 Mocbupixe 1500+ MHOCTpaHHbIX akuui n ETF B 1 non. 2022 1 HOBbIE HOPUCANKLINA
3,3 MHOCTPaHHbIX akumin n ETF
24 54 — »
/ JlydlimMm NpancuHr, MakcumasnbHO 6IM3KUIN K rnobanbHbIM pbiHKAM,
1,1 6narogapsi IMHKaM C NpoBanaepaMmn NMKBUAHOCTU
e
N
3kB2020 4kB2020 1kB2021 2kB2021 3kB2021 OKT-HOS 2021 @btoyepcbl U OMUMOHBI HA MHOCTPaHHbIE akUumn
MOCKOBCKAHA WcTounmk: Mockosckast Bupxa
BUPXA 1.  ADTV MHOCTPaHHbIX aKLMit B PeXuMe OCHOBHbIX TOProB, PEXMME NeperoBOpHbIX CAENOK 8




PaclumMpeHue BpeMeHU TOPros: HOBble BO3MOXXHOCTU AJ11 UHBECTOPOB U POCT
06BbeMOoB TOProB Ha BCeX pbIHKaX

I T e e m ': ':
i 19:00 — 23:50 BeuepHsna ceccusi i i 7:00 — 10:00 YTpeHHue TOpru — ¢ 1 mapra 2021 i
e e
PbIHOK aKLMMH, (ADV 19:00-23:50, mnpa py6.) — ¢ 22.06.2020 BanroTHbIN PbIHOK, (ADV 7:00-10:00, Mnpa py6.) — ¢ 01.03.2021
~10% Jlorns BeyepHeri ceccum B 06beme ~10% Lons yTpeHHux ToproB B 06beEME
¢ TOProB Ha PbIHKE aKumy ¢ TOProB Ha Ba/lIlOTHOM CI1OT-pPbIHKE
91 64,2
[lonsi pO3HMYHBIX MHBECTOPOB B 06beMe [lonsi pO3HMYHBLIX MHBECTOPOB B 06beMe
TOoproB: 64% B BeYEpHen ceccum npoTuB ToproB: 13% B YTPEHHUX Toprax npoTuns
40% B LIENIOM Ha pbIHKE aKLMM 5% B Ue/IOM Ha Ba/IlOTHOM pbIHKE
saHB-HOs 2021 mMap-Hosi 2021
PbiHOK o6nuraumm, (ADV 19:00-23:50, mapa py6.) — ¢ 27.09.2021 CpOUHbIN PbIHOK, (ADV 7:00-10:00, Mnpa py6.) — ¢ 01.03.2021
1%  fong Beqepresi ceccm B o6veme ~10%  flons yrperHux Topros B o6veme
* TOProB Ha pbiHKe ob/mraymi * TOProB Ha CPOYHOM PbIHKE
0,3 48,1
[lonsi pO3HMYHBIX MHBECTOPOB B 06beMe [lonsi pO3HMYHbIX MHBECTOPOB B 06beMe
TOproB: 60% B BeYepHeN Ceccun NpoTUB TOpro.: 57%bo B yTpeHHUX Toprax NpoTus
15% B LeNOM Ha pbiHKe obnuraummn* 44% B UENOM Ha CPOYHOM pblHKE
27 ceH-Hosa 2021 Map-Hos 2021

C 6 nekabpsa crapToBasa YTPEHHSIA CECCUA HA PbIHKE aKuuK

MOCKOBCKAHA " M 5
BUPXA CTOYHMK: MockoBckast Bupxa o

*[lons pO3HWYHBLIX MHBECTOPOB B 06beMe TOpProB 06MraunsMm B BEHEPHIO CECCUIO B «CTakaHe»




PekopaHas aKTUBHOCTb PO3HUYHbIX UHBECTOPOB B KOPMOPAaTUBHbIX 06/1Mraumnax

[nHaMukKa oxXoaHOCTEN U 0bbeMa pa3melleHnin™* Oonsa ¢pusnuy B TOprax KOpNnopaTMBHbIMK 06IMrauuaMmu

[AnHaMnKa AOXOHOCTEN B Tloc. obnurauun, TpnH RUB
kopn. obnurauun (atop. 1-3 roga) | Kopn. obnvraumm, TpnH RUB —o—Pa3MelleHns 55 19
7 (o)
‘ 2n.n. ‘ 1n.n. On.n. ‘ 2n.n. ‘ 1n.n. ‘ 1n.n. f 4n.n. @— BTOpUUHbIE TOPIM
11,4%
9,8%

18,8%

12,5%
10,6%
8,4%

2.8%
2016 2017 2018 2019 2020 11M 2021

= PacTeT aKTMBHOCTb PO3HUYHbLIX MHBECTOPOB
» PacTeT [0NS «CTakaHa» BO BTOPUYHbIX TOprax

* Ha pbiHke O®3 1 eBpoobAMrauunin 3anyLleHa BevepHsis
TOproeast ceccus

2016 2017 2018 2019 2020 11M 2020 11M 2021

m MOCKOBCKAHA
BUPXA McTouHuk: MockoBckasi Bupxa 10
* be3 yyeTa KpaTKOCPOYHbIX BbIMYCKOB A0 3X MecsLeB



MockoBckasa 6uprxa — nuaep ESG-nose

CTKM B Poccum

Posib 6Mp)K KaK KOMMaHUN

Ponb 6Mp)k kak (PMHAHCOBbIX MH(PACTPYKTYP

E - KO/IM4eCcTBo 6Mpx PeanunsosaHo

MOEX
My6nuKaLmMsi OTHETOB 06 YCTONUYMBOM v

pa3BUTUM

MHTerpaums ycTomunBoro passuTus 54
B CTpaTEeruio

Hannuune pykoBoaswiero COTpYﬂ,HMKa/ 40 /

rpynnbl No YCTOWUMBOMY Pa3BUTUIO

MpuBepxxeHHocTb LIYP OOH

PeannsoBaHo
MOEX

SME nnartdgopma

ESG nHpekcobl
ESG obnuraumm

O6yuenue no Temam ESG

PykoBOACTBO MO packpbiTio ESG 47

ANTRNTRNIRN

30 uonsa 2021 -
npe3eHTaums
PykosoacTtea ans
SMUTEHTA: KakK
COOTBETCTBOBATb
NYYLWNM NPaKTUKaM
YCTOMYMBOrO
pa3sutusa (ESG 'mp)

MpuHaTtbl Llenm ycronumsoro passutus MocKoOBCKOW 6Mpikun

KAYECTBEHHOE

OBPA30BAHUE PABEHCTBO W 3KOHOMMYECKMi

w

TEH/IEPHOE 8 BOCTO/HAA PABOTA

MOCKOBCKA#A

MHAYCTPUANM3ALINA, 1 OTBETCTBEHHOE 1 BOPbBA
MHHOBALIMK W NOTPEB/EHUE C U3MEHEHUEM
MHOPACTPYKTYPA W NPOU3BOACTBO KNAMATA

1 NAPTHEPCTBO
B WHTEPECAX
YCTOIYBOTO PASBHTHA

BUPXKA WcTtounnkn: MHmumnaTtuea SSE - onsa Bcex AaHHbIX, Kacalowmuxcs GUpx, 3a UCKIMIOYEHNEM UHTErpaLMm yCTOMYMBOIO pa3BUTUS B CTPaTErnio, pyKoBoAsILLEro 11
COTPYAHMKa/rpynnbl N0 yCTOMYMBOMY pa3BuTuio U npusepxeHHoctn LIYP OOH - atu gaHHble B3aThl 3 ExxerogHoro Miccneposanus Yctonunsoro pa3sutust WFE




B3pbIBHOM POCT MHTEpeca K «3eJieHOMY>» (PpMHaHCMpPOBaHUIO Ha MOCKOBCKOM 6upXke

B 13 pa3
BbIpOC
o06bem
pa3MeLleHun
B CekTope
YCTOMUYMBOIO
pa3BUTUA B
2021 ropay!

F .72

CeHTs16pb 2016

4 BbIrTycKa 3€/1eHbIX 0b/mraumit
obLymum obvemom

1,2wmnpg py6.

3,5mnpn pyé.

3,8 mnpn pyé.

2wmnppg py6.

BknroueHue B CYP B 2020 roany

12 aBrycrta 2019
nosiIBUJICA

CeKTOop yCTOMYMBOIO
pa3BuTuA

000 «Ch0 PYCON 1»

®deBpanb 2020

3 Bbirlycka 3€/1eHbIX
o6rmraLmi ooLmmM 06EMOM
5,7 mnpp py6.

SovCom Capital**

®eBpanb 2021

1 BbirycK coymnaribHbeIx
EeBpPoo6/IraLyni 06beEMOM
0,3mnpn USD

ATOM
JHEPTD
THLM
UroHb 2021
1 BbIMYCK 3€/1eHBIX
obmraymi 06eEMOM

10,0 mnpp pysb.

BAHK
EHTP-UHBECT
Hos6pb 2019%*

1 BbInycK 3e/1eHbIX
obmraLmi o6bemMom
0,25 mnpp py6.

CMNELIMAAN3VIPOBAHHOE
DOUHAHCOROF
OBLLECTBO

COUMNAADBHOIO

PA3BUTUSA UroHb 2020

2 BbIMYCKa COLMATTbHBIX
o6mraLmit obLmM 06beMoM
5,0 mnpp pyb.

[ mTcC

MapTt 2021

1 BbIryck coLmaribHbIX
o6s1mraLmi 06eEMoM
4,5 mnpp py6.

CLAH APA, TEAMCTIOPTHESS MALIMHE]

Uonb 2021

1 BBIMYCK 3€/1EHBIX
obmraymi 06EMOM
10,0 mnpp pysb.

WCeumpr 2019

1 BbINycK 3€/1eHbIX

obsmraymi 06sEMOM

1,4 mnpp pyb6.

Bkntouenue B CYP B 2020 roay

BAHK
LLEHTP-UHBECT

Oekabpb 2020

1 BbIryck 3e/1eHbIx
obsmraLmi o6bemom
0,3 mnpp py6.

MpsawTenscTag
MocHER

Mait 2021

1 BbIryck 3e/1eHbIx
o6nmraLmi 06eMoM
70,0 mnpp pyb6.

COMN® "UHPpacTpyKTYpHbIE
o6nuraymun”
CeHTs16pb 2021
1 Bbirtyck obmraLmid
HaL{.NIPOEKTOB OOBEMOM
10,0 mnppg py6.

)

I'apaur-UHBecT neKapr 2019
1 BbI1YCK 3€/IEHbIX

o6smraLmi 06eEMoM

0,5 mnpp pye6.

I'apant-UHBecT ﬂeKaGPB 2020
1 Bbinyck 3e/1eHbIX

obsmraLmi o6bemMom

0,5 mnpp pye6.

< CBEP BAHK

Hos6pb 2021

1 BbIryck 3€/1eHbIX
o6smraLmi 06eEMoM
25,0 mnpp pyé6.

Hos6pb 2021

& 1 BbInyck 3€/1EHBIX

XTIy 06smraymii 06LeMoM
2,0 mnpg py6.

2016-2018
2 10,5 mapg pyé.

2019
3 2,2 mapg pye.

pL1p ]
2 11,5 mapg pyeé.

MOCKOBCKA#A
BUPXA

*B pekabpe 2020 roaga Bbinyck LieHTp-MHBeCT noraweH

>

12

**PasmellieHne eBpoobnuraumit SovCom Capital npoluno Ha UpnaHackon 6upye, nocnie 3Toro oHU 6binn BKIOUEHbl B CEKTOp YCTOMUMBOrO pas3BuTusi Mocbupxu




