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Last year the number of private investors at Moscow Stock Exchange (MOEX) has doubled and
reached 3.86 million: about 1.9 million people have opened accounts at MOEX in 2019. The
Saint Petersburg Stock Exchange which specializes in trading of foreign company shares has
seen its accounts increase three times from 910,000 to 3,06 million over the past year.
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This means that almost 2 million newbies without any actual trading experience and lacking any
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specialized software for trading/position analysis have entered the market.

While the broker’s mobile applications designed for trading are continuously updated and, in
general, quite user-friendly, the position analysis, particularly when several brokers are used,
could raise issues. Google Sheets using free MOEX APl may become a free solution equipped
with automatically downloaded asset prices and parameters.

MOEX API in Google Spreadsheets

There are two options to be used with MOEX API:

e Formulas

e Google Apps Script

However, it appears that scripts used in free documents usually confuse people, especially if
these people have some investments. People are even more confused if they do not understand
the script language. That’s why | would like to focus on formulas only.

General description and explanation of all the requests that you can send to MOEX API is
provided in the guidebook. However, |, for one, did not find this guidebook that easy to
understand, so | had to spend quite a lot of time to cope with it. For that reason, | made a simple
Google Sheet with examples | use myself.

Trading Mode Identifier

In MOEX API a lot of things depend on Trading Mode Identifier parameter (primary_boardID).
You can look up this parameter at their website using the search function.
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m YNDX — Moscow Excha: X API Moscow Exchange- X + = _— O X
< C B8 @ www.moex.com/en/issue.aspx 0 @9 > Ql &L =
Parameters of the Instrument -
Security code YNDX
Full name PLLC Yandex N.V.
Short name PLLC Yandex N.V.
ISIN Code NL0009805522
Issue Size 293,527,656
Face value 0.01
Face value currency EUR
Date of listing 04.06.2014
List level 1
Qualified investors No
Security type Common stock
Trading Mode ID
Lot Size in Securities, Units 1 =

Trading Mode ID

You can also find this identifier using HTTP request to API:

https://iss.moex.com/iss/securities.xml?q=WRITE THE FULL INSTUMENT NAME OR
ITS PART HERE
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This XML file does not appear to have any style information associated with it. The document tree is shown below.

v<document>
v<data id="securities">

v <rows>
<row name="PLLC Yandex N.V. class A shs" emitent inn="0010034514" isin="NLO009805522" secid="YNDX"

/>
<row name="YNDX-18 1.125" emitent inn="0010034514" isin="US98474TAB35" secid="US98474TAB35"
primary boardid="RPM0O"/>
</rows>
</data>
</document>

Trading Mode ID

Retrieve stock / bonds names at MOEX

It is really convenient that you can get the full security name. You can also get the short security

name automatically.
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Bl YNDX — Moscow Excha: X [l APl Moscow Exchange - X +

< C 88 @ docs.google.com/spreadsheets/d/105nC1gyPcgf-p8xJtoPnrl65-MDyvODKk @ »> QO | & =

APl Moscow Exchange O
File Edit View Insert Format Data Tools Add-ons Help

& v o - CXEEN A

=IMPORTxmL("https://iss.moex.com/iss/engines/stock/markets/shares/boards/TQBR/securities.xml?
iss.meta=off&iss.only=securities&securities.columns=SECID,LATNAME",
concatenate("//row[@SECID="",6A3,"" J/@GLATNAME" ))

A B c

-

Getting stock name

SBER https:/fiss.moex.com/iss/securities.xml?q=SBER Sberbank

Getting ETF name

FXMM https://iss.moex.com/iss/securities.xml?q=FXMM FinEx CASH EQUIVALENTS USITS

O (Nl || |w|N

Getting OFZ name

=
o

[y
=

SU29006RMFS2 https://iss.moex.com/iss/securities.xml?q=SU29006RMFS2 OFZ-PD 29006

Description ~ Names ~ Prices ~ Dividends b

Google Spreadsheets

Retrieve stock / bonds prices at MOEX

You can use numerous websites to receive prices for Russian assets, but when it comes to
MOEX API relevant examples are introduced on this tab.
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Bl vNDX — Moscow Excha: X [ APl Moscow Exchange - X+ s e
< C B8 @ docs.google.com/spreadsheets/d/105nC1gyPcgf-p8xJtoPnrl65-MDyvODKk @ »> Q| L =
APl Moscow Exchange O m

File Edit View Insert Format Data Tools Add-ons Help
&7 - .

=IMPORTxml("https://iss.moex.com/iss/engines/stock/markets/bonds/boards/TQ0OB/securities.xml?
iss.meta=of f&iss.only=securities&securities.columns=SECID,PREVADMITTEDQUOTE",

concatenate("//row[@SECID="", ," ' 1/@PREVADMITTEDQUOTE"))
A B
5 Getting ETF Price
» [ Secwitycode [ Price: |
7 FXMM 1,590.80
8
9 Getting OFZ Price

1 SU29006RMFS2 106.24

13 Getting corporate bond price
15 RUOO0A1018X4 100.50 -
= Description ~ Names ~ Prices ~ Dividend ’

Google Spreadsheets

Retrieve next coupon payment at MOEX

You can receive coupon date and its value (either corporate or Federal Loan Bonds (OFZ) and
Eurobonds) automatically.
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B ynDX — Moscow Excha: X [l API Moscow Exchange - X+ ez ) [ e &
4 C B8 @ docs.google.com/spreadsheets/d/105nC1gyPcgf-p8xJtoPnrl65-MDyvIDKk @ > Q| & =

APl Moscow Exchange O
Sign in
Help

File Edit View Insert Format Data Tools Add-ons

= Y - 100% v RORUEELIR ~

=IMPORTxml("https://iss.moex.com/iss/engines/stock/markets/bonds/boards/TQOB/securities.xml?
iss.meta=off&iss.only=securities&securities.columns=SECID,NEXTCOUPON, COUPONVALUE"
concatenate("//row[@SECID="",A3," "' ]J/@NEXTCOUPON"))

A B C

Getting the date of the next coupon and value for OFZ

p
2
3 SU29006RMFS2 38.64
4
5 Getting the next coupon date and value for a corporate bond
6
7 RUOO0A1018X4 2020-06-25 32.91
8
1000 more rows at bottom.
= Names ~ Prices ~ Dividends ~ Dividend yie 4 »

Google Spreadsheets

Retrieve yield at MOEX

Unfortunately, you can obtain the dividend yield as of a specific date represented in a single
formula only for OFZ, as they are very shortlisted. For corporate bonds, you'll have to pick them
out in the script or choose the initial search position manually.
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Bl yNDX — Moscow Excha: X [l API Moscow Exchange - X + e E ey 4

4 =

< C = @ docs.google.com/spreadsheets/d/105nC1gyPcgf-p8xJtoPnrl65-MDyvODKk @ »> Q© | L =

APl Moscow Exchange O

File Edit View Insert Format Data Tools Add-ons Help

& v w - XS «~

=IMPORTxml(concatenate("http://iss.moex.com/iss/history/engines/stock/markets/bonds/boards/TQ0B/securities.xml?
iss.meta=off&iss.only=history&history.columns=SECID,YIELDATWAP&start=0&date=" TEXT(B3,"yyyy-mm-dd")),
concatenate("//row[@SECID="",6A3,""']/@YIELDATWAP"))

A B C

=

Specific date dividend yield for OFZ

2
3 SU29006RMFS2 2020-01-14
4
5 Specific date dividend yield for corporate bond
6
7 RUOD0A1018X4 2020-01-15 6.64
8
1000 more rows at bottom.
= Prices ~ Dividends ~ Dividend yield ~ Offe 4 » n

Google Spreadsheets

Retrieve offer dates at MOEX

Planning your own funds becomes much easier, when you receive offer dates automatically.
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Bl YNDX — Moscow Excha: X @ APl Moscow Exchange - X+ i[5
< C 88 @ docs.google.com/spreadsheets/d/105nC1gyPcgf-p8xJtoPnrl65-MDyv9DKk @ > Q| & =

APl Moscow Exchange O
Signiin
File Edit View Insert Format Data Tools Add-ons Help
& 7. - -

=IFNA(
IMPORTxml("https://iss.moex.com/iss/engines/stock/markets/bonds/boards/EQOB/securities.xml?
iss.meta=off&iss.only=securities&securities.columns=SECID,OFFERDATE",
concatenate("//row[@SECID="",6A7,""']/@OFFERDATE"))

TvheT™)

A B

Getting offer date for OFZ

SU29006RMFS2 HeT

Getting a corporate bond offer date

RUOOOAOQJWOS4 | 2020-12-18 |

1000 more rows at bottom.

oI N oy AW N =

ces v Dividends ~ Dividend yield ~ Offer ~ q (4

Google Spreadsheets

Conclusion

MOEX API gives you powerful capabilities. In this article | described only those tools that | use as
a long-term private investor.

Please note that | have no relations with Moscow Exchange and | use MOEX API only for
personal needs.

Author: Mikhail Shardin,

February 6, 2020

Tern: Google Sheets, parsing, quotes, exchanges, investments, statistics, securities, stocks,

bonds, stock trading

XabbI: API, Data Mining, Google API, Anroputmbl, ®uHaHChI B IT
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MUHYTOYKY BHUMAHINSA

Kak xabpaBuaHe cnegaT 3a WcnbiTaHne orHem u nosylwkamu:  Pasrpe6aem 3agauu nocne
340poBbem? CrnacTy mup € NOMOLLbIO Nacco npas3gHUKOB C TaCK-TPEKepom
PABOTA

Data Scientist
46 BakaHcumn

Bce BakaHcumn

BIVKAWNLINE COBbITUSA
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https://career.habr.com/vacancies/data_scientist
https://career.habr.com/catalog
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https://effect.habr.com/a/lcyGzKDHPebEDhffJ9aOV65r8WqJcKO9uTCTYbesem65qdrv3h1pt9RcXfqN1bhJctE9LUCIxmdeBhlcm3Xa4_fvBJb146Dov7DlceJekDM0wv0T5uJSCOsX0VqKppichlciAvHoZiEjX-p1lwk2xw
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[ Vi~
3UMHWW TECT-IPAVB

! XABPA ,El.l'IFI KOMIMAHUNA

30 aHBaps

3nMHUM TecT-gpanB Xabpa Ansa KOMNaHuu

MockBa

MapKeTuHr HApyroe

Bornblue cobbiTuin B KaneHaape

X 4 o +

@ HacTtpolika A3blka

TexHu4eckas nogaepxka
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