MepeueHb Npuemnembix LeHHbIX bymar*
(c 04.04.2018r.)

YpoBeHb pucka 1** YpoBeHb pucKka 3 YpoBeHb pucKa 5***
Ne AmuteHT LB Tun Ub | Kog UBb
Dlong |[Dminlong| Dshort [Dminshory Dlong |D minlong| D short [D minshortf Dlong |D minlong| Dshort |D minshort
1|MNAO "Aspodnot" AO AFLT 50,00% | 29,29% | 50,00% | 22,47% | 45,00% | 25,84% | 45,00% | 20,42% | 35,00% | 19,38% | 35,00% | 16,19%
2|AK "ATPOCA" (MAOQ) AO ALRS 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 22,47% | 25,00% | 13,40% | 25,00% | 22,47%
3|(NAO AHK "bawHedTb" AO BANE | 50,00% | 29,29% - - 40,00% | 22,54% - - 35,00% | 19,38% - -
4(NAO AHK "bawHedTb" AN BANEP | 50,00% | 29,29% - - 40,00% | 22,54% - - 35,00% | 19,38% - -
5[NAO "CesepcTanb" AO CHMF | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
6(NAO "®CK E2C" AO FEES 50,00% | 29,29% | 50,00% | 22,47% | 45,00% | 25,84% | 45,00% | 20,42% | 35,00% | 19,38% | 35,00% | 16,19%
7(NAO "Tasnpom" AO GAZP 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
8|MAO "TMK "HopunbcKknin HMKenb" AO GMKN [ 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
9|MAO "Pycluapo" AO HYDR | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
10|MAO "UHTep PAQO" AO IRAO 50,00% | 29,29% | 50,00% | 22,47% | 45,00% | 25,84% | 45,00% | 20,42% | 35,00% | 19,38% | 35,00% | 16,19%
11|{NAO "NIYKOWN" AO LKOH 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
12|0A0 "MMK" AO MAGN | 50,00% | 29,29% | 50,00% | 22,47% | 40,00% | 22,54% | 40,00% | 18,32% | 35,00% | 19,38% | 35,00% | 16,19%
13|NAQ "Mera®oHn" AO MFON | 50,00% | 29,29% | 50,00% | 22,47% | 40,00% | 22,54% | 40,00% | 18,32% | 35,00% | 19,38% | 35,00% | 16,19%
14|NAO "Marnut" AO MGNT | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
15(MNMAO MockoBcKasa bupxka AO MOEX | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
16|NAQ "MTC" AO MTSS | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
17|N0AQ "HNMK" AO NLMK | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 25,00% | 13,40% | 25,00% | 11,80%
18|MAO "HOBAT3K" AO NVTK | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
19|MAO "HK "PocHedTb" AO ROSN 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
20|MAO "Poccetn" AO RSTI 50,00% | 29,29% | 50,00% | 22,47% | 45,00% | 25,84% | 45,00% | 20,42% | 35,00% | 19,38% | 35,00% | 16,19%
21|MAO "PocTtenekom" AO RTKM [ 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 25,00% | 13,40% | 25,00% | 11,80%
22|{NAO "Pocrenekom" Al RTKMP | 75,00% | 50,00% | 125,00% | 50,00% | 50,00% | 29,29% | 50,00% | 22,47% | 40,00% | 22,54% | 40,00% | 18,32%
23|NAO CbepbaHk AO SBER 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
24|NAO CbepbaHk All SBERP | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
25(MAO "lasnpom HedTb" AO SIBN 50,00% | 29,29% - - 35,00% | 19,38% - - 25,00% | 13,40% - -
26|0AO "CypryTtHedTeras" AO SNGS 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
27|0AO "CypryTtHedTeras" All SNGSP | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
28|MNAO "TatHedTb" AO TATN 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
29(MNAO "TatHedTb" Al TATNP | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 30,00% | 16,33% | 30,00% | 14,02%
30(MAO "TpaHcHedTb" All TRNFP | 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 25,00% | 13,40% | 25,00% | 11,80%
31({MNAO "HOHunpo" AO UPRO | 50,00% | 29,29% - - 45,00% | 25,84% - - 35,00% | 19,38% - -
32(MNAO "Ypankanuin" AO URKA | 100,00% | 100,00% - - 100,00% | 100,00% - - 100,00% | 100,00% - -
33|baHk BTE (MAO) AO VTBR 50,00% | 29,29% | 50,00% | 22,47% | 35,00% | 19,38% | 35,00% | 16,19% | 20,00% | 10,56% | 20,00% 9,54%
34(NAO "AkpoH" AO AKRN | 75,00% | 50,00% - - 45,00% | 25,84% - - 40,00% | 22,54% - -
35(MAO "Oetckuit Mup" AO DSKY 75,00% | 50,00% - - 55,00% | 32,92% - - 45,00% | 25,84% - -
36({MAO "lpynna JICP" AO LSRG 75,00% | 50,00% - - 45,00% | 25,84% - - 40,00% | 22,54% - -
37({NAO "M. Bugeo" AO MVID | 50,00% | 29,29% - - 40,00% | 22,54% - - 35,00% | 19,38% - -
38|{MAO "Meuen" AO MTLR | 75,00% | 50,00% - - 75,00% | 50,00% - - 60,00% | 36,75% - -
39|NAO "Meuen" Al MTLRP | 75,00% | 50,00% - - 75,00% | 50,00% - - 60,00% | 36,75% - -
40|MAO "MocaHepro" AO MSNG | 75,00% | 50,00% - - 45,00% | 25,84% - - 40,00% | 22,54% - -
41|NAO "HMTN" AO NMTP | 75,00% | 50,00% - - 50,00% | 29,29% - - 45,00% | 25,84% - -
42|MAO "OrkK-2" AO OGKB | 75,00% | 50,00% - - 50,00% | 29,29% - - 45,00% | 25,84% - -
43|MAO "lTpynna Komnaxuuit MUK" AO PIKK 50,00% | 29,29% - - 40,00% | 22,54% - - 35,00% | 19,38% - -
44|NMAO "Nontoc" AO PLZL 50,00% | 29,29% - - 35,00% | 19,38% - - 30,00% | 16,33% - -
45|MAO "Pacnapckana" AO RASP 75,00% | 50,00% - - 50,00% | 29,29% - - 40,00% | 22,54% - -
46|NAO APK "Cucrema" AO AFKS 75,00% | 50,00% - - 75,00% | 50,00% - - 60,00% | 36,75% - -
47|0A0 "TMK" AO TRMK | 75,00% | 50,00% - - 45,00% | 25,84% - - 40,00% | 22,54% - -
48|NAO "PocArpo" AO PHOR | 50,00% | 29,29% - - 40,00% | 22,54% - - 35,00% | 19,38% - -

D long - gucKoHTMpYOWMN KO3PDUUMEHT, NPMMeEHAEMbIN anAa pacdeTa HauyanbHO MapXu 41 AAUHHbBIX NO3ULNIA.

D min long - AncKoHTUPYOWMIM KOIDDULMEHT, NPUMeEHAEMbIN Ansa pacieTa MUHUMaNbHOW MapKu ANS AAMHHBIX MO3ULMIA.

D short - AucKoHTUpYOWMIA KO3DPULIMEHT, TPUMEHAEMbIN AN5 pacyeTa HauanbHOW MapKu A8 KOPOTKUX NO3ULMNA.
D min short - guckoHTUpYyOWMN KO3PPUUMEHT, NPpUMEHAEMbIN AnA pacyeTa MMHUMaNbHOK MapXK 415 KOPOTKUX NMO3MLIUNA.

"YposeHb pucka 0" yCTaHOB/IEH NO YMO4YaHUIO BceM MHBeCTOpam, He MOAKNOYMBLUMM YC/IYTy MO COBEPLLIEHUIO HeobecneyeHHbIX CAENOK.
[na MHBecTopos ¢ "YposHem pucka 0" MNMepeyeHb Npuemaembix LeHHbIX bymar He BKIOYaeT B ceba BbllLeyKasaHHble U UHble LieHHble Bymaru.

Ona "YpoBHA pucka 8" AncKoHTUpyowme KoappmumeHTbl onpeaensatoTcs caeagyowmm obpasom:
1) pna pacyeta HayanbHOM Mapku 3Ha4YeHUA KoadomumeHToB D long u D short nprHMMatoTCA paBHbIMM 3HAYEHUAM KAMPUHIOBOM opraHusaumn (HKL);
2) pns pacdeta MUHUMANbHON MapKM 3HaYeHUs KoadduumeHTos D min long u D min short paccunTbiBatoTCA N3 3HAYEHWUI AUCKOHTOB KAMPUHIOBOM opraHusaumm (HKL,).

* @aKTMYecKMe 3HaYEHUS UCKOHTUPYIOLLMX KO3DOUUMEHTOB PACCUMTLIBAOTCA C TOYHOCTLIO A0 6 3HAKOB NOC/Ie 3aMATOM M OTOOPAKAOTCA B CUCTEME UHTEPHET-TPENAMHTA.
[nsa pacyeta ANCKOHTUPYOLWMX KOIDDULMEHTOB MCNONL3YIOTCA MUHUMAIbHbBIE CTAaBKM PbIHOYHOTO PUCKA, YCTAHOB/IEHHbIE KNMPUHTOBOM opraHusaumneit (HKLL).

** YpoBeHb pUCKa, YCTAaHOB/IEHHbIM NO yMOAYaHUIO ana kateropun Knnentos KCYP.
*** YpoBeHb pUCKa, YCTaHOBAEHHbIM N0 yMONYaHUIo ana kateropmuint Knnentos KMYP n KOYP.

- ®daKTn4yeckun paseH "beckoHeyHoCTU", YTo NpeanosiaraeT 3anpeT BO3HMKHOBEHUA HeobecneyeHHbIX NO3ULMIA.

KpacHbim BblaeneHbl ANCKOHTUPYIOLWMNE KO3DDULMEHTDI, YBENMUYMBLLNECS MO CPABHEHUIO C NPeablayLMMN 3HAYEHUAMM.
3enieHblM BblAe/IeHbl ANCKOHTUPYOWNE KO3OPULIMEHTbI, YMEHbLUNBLLMECA MO CPAaBHEHMIO C NPeablAYLNMM 3HAYEHUAMMN.




