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MporpamMmma MmapkeT-MekuHra «IMOEX+»

Pa3nen 1. TepMuHbI U onpeaeneHusa

OocTtaTouyHbih 06bEeM — CyMMapHbii 00beM caenok MapkeT-MenKepa, COBEPLUEHHbIX C
MHCTpyMEHTOM B TeyeHwe oaHOro TOproBoro AHA B paMKax MCMOSIHEHMSI 0053aTenbCTB,
NpeaycMOTPEHHbIX HacToswwen [lporpamMMoi, NO  AOCTUXKEHWM KOTOPOro MapkeT-Meikep
0CBOOOXAAETCA OT YKa3aHHbIX 0653aTeNbCTB MO TakoMy VIHCTpYMEHTY.

MHcTpyMeHT(-bl) — BbiNyck(-1) LeHHbIX 6yMar, yka3aHHbIN(-ble) B Tabnuue, npuBegeHHON B
MpunoxeHun 1 K HacTosiwen MporpamMe.

MaccmBHan caenka - caenka MapkeT-Melkepa, B PeKBM3NTaX KOTOPOW HOMep 3asiBKi MapkeT-
Melkepa MeHbLLIE HoMepa BcTpeyHol 3asBku.

Mepuoa noapep>xaHnUsi KOTUPOBOK - NEPUO BPEMEHM, B TEUEHUE KOTOPOro MapkeT-Melnkep
06513aH NoAAEPXXMBATb ABYCTOPOHHME KOTUPOBKM B COOTBETCTBUM C YC/IOBUSIMU MMporpammbi.

MpaBuna - MNpaBuna BbINOIHEHNS PyHKUMI MapkeT-Menkepa B Cekunm (hOHAOBOrO pbiHKa.
Mporpamma — NporpaMma MapkeT-MelknuHra «IMOEX+».

ToproBbiii AeHb — [eHb, B KOTOPOM OCYLLECTBASOTCA TOPrn MHCTpyMeHTamu [MporpamMmbl B
Cekuunn poHAOBOrO pblHKA BUPXXKM B YCTAHOBMEHHBIX peXMMaX.

TepMuHbI, He onpeaeneHHble B HacTosiwen [porpaMMe, WUCMOMb3YKOTCA B 3HAYEHUSIX,
YCTaHOB/EHHbIX MpaBunamu.

Pa3pen II1. MapameTtpbl u ycnosus BbinoJsiIHeHus o6s3aTtenbcTB Mapker-menkepa

2.1. MapkeT-Meiikep, BblbpaBwuin HacToswyto [Mporpammy, 06s3aH B COOTBETCTBUM C
3aK/IK0YEHHBIM [JOrOBOPOM MCMNONHATL 0b6s3aTenscTsa no Mporpamme B Pexxume TOpros «Pexum
OCHOBHbIX TOproB T+» Cekunn HOHAOBOro pbiHKa bBMpXK € pacyeTamMn B pOCCUNCKUX pybnsix B
TeyeHne OCHOBHOWM TOProBOM CECCUM.

2.2. Mo kaxaoMy u3 WHCTPYMEHTOB YCTAHABMMBAKTCHA 3HAYEHUS MapaMeTpPOB WCMOSHEHUS
0bs3aTenscTB MapkeT-Melikepa, npuBeaeHHble B Tabnuue u3 MpunoxeHns 1 K HacTosiwen
MNporpamme.

2.3. MapKeT-Melkep CYMTAEeTCs WCMONHMBLUMM B TeuyeHWe TOproBoro AHA 0653aTenbCTBa,
yKa3aHHble B MyHKTe 2.2. HacTosiweln MporpamMmbl, TOMIbKO B Crydae ecnum MapKeT-Meikep
BbIMO/IHMA 06A3aTeNbCTBa B [@aHHOM TOProBOM [HE MO HE MEHee YeM B OTHoleHWn 1%
MHCTpYMeHTOB OT 06LLero Konmyectsa MHCTPYMEHTOB, BK/IKOYEHHBIX B [porpaMMy, npu yCioBum
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BbINO/THEHNS MM B OTHOLIEHWM KaXaoro u3 3Tux WMHCTpyMeHTa(-0B) OAHOBPEMEHHO BO BCEX
BPEMEHHbIX MHTEpBasnax, ykasaHHbIx B ctonbue 3 Tabnuubl u3 lMNpunoxeHust 1 K HacTosLen
MNporpamMmme 1 Anst KOTOPbIX YCTAHOB/IEHbI BCE 3HAYEHMS MapaMeTPoB UCMOIHEHMS 0653aTeNnbCTB
MapkeT-Menkepa, XoTs 6bl 04HOMO M3 CneayoWwmx YCIoBUM:

- cobniogeHne B TeueHve nepuoaa, ykasaHHoro B ctonbue 7 Tabnuupl MpunoxeHus 1 K
HacTosiwen [MporpaMMe, nNapaMeTpoB 0653aTeNbCTB, YKa3aHHbIX B cTonbuax 4 n 5 Tabnuubl
MpunoxeHus 1 K HacToswen MNporpaMme;

- BbINOSHEHNEe 0653aTenbCTB, YKa3aHHbIX B cTonbue 6 Tabnuubl lMpunoxeHns 1 K
HacTosLlen Mporpamme.

BbinonHeHne/HeBbINONHEHE 06513aTenbCTB  MapkeT-MelikepoM  onpegensieTca  bupxen no
KaXXZOMy MCronb3yeMoMy MapkeT-MelnkepoM MaeHTudukaTopy.

2.4. MMHMManbHO AOMYCTUMOE KonunyectBo ToproBbix AHerM OTYETHOro nepuoaa, B TeyeHue
KOTOpbIX MapKeT-MenKkep AOHKEH UCMONHATL 0693aTeNbCTBA COrMacHO MYHKTY 2.3. HACTOSILLEN
Mporpammbl, onpepensieTcs kak 1% o1 konuyectBa ToproBbix AHen OTyeTHOro nepuoga. B
C/lydae HapylleHust AaHHOro ycnosusi B onpeaeneHHoMm OTYeTHOM nepuoae, ycnyrn Mapkert-
MenKepa no HacTosulen MNporpamMme B TakoM OTYETHOM NEPMOAE CUNTAIOTCS HE OKa3aHHbIMM.

B cnyyae penctBus Hactoswer [MMporpamMmbl  WM/unuv  ucnonb3oBaHus B [MporpamMme
NneHTndukatopa(-oB) MapkeT-menkepa HenonHbii OTYETHbLIA NEepuod, BMECTO KOJMYECTBa
ToproBbix AHe B OTYETHOM Mepuoae paccMaTpuBaeTCs (pakTMyeckoe KONM4ecTBo TOproBbixX
AHeN, koraa MapkeT-Melikep 6bi1 06513aH BbINOHATL CBOM (YHKLNW.

Paspen III. Mopsaaok pacueta BO3HarpaXkaeHuss Mapker-menkepa
3a BbinoJsiHeHUe ob6s3aTenbcTs no NMporpamme

3.1. Pa3mMep BO3HarpaxaeHuss MapkeT-Menkepa 3a BbiNOSIHEHNE UM B TeyeHne OTYETHOro

nepuoaa YCIOBUIM, NPeayCMOTPEHHbIX HacToswen [porpaMMol, onpeaensieTcs CyMMoM
BO3HarpakaeHui, pacCyMTaHHbIX ANS KaXAoro 3asBfieHHoro WaeHtudukaTtopa(-oB), U
paccuMTbIBAETCA NO cneayrowen popmyne:

F=73,% X (FIXf» K, + MIN[0,00007 * V} « R;;6000]), roe

F— pa3Mep BO3HarpaxxaeHusi MapkeT-menkepa 3a OTUYETHbIV NEPUOA;
n— nopsiAKoBbIN HoMep NaeHTudukaTopa, 3asaBneHHoro MapkeT-mMelikepom B MNporpammy;

/ — HoMep WHCTpyMeHTa, onpeaensieMbli HOMEPOM COOTBETCTBYIOLEN CTPOKM Tabnuubl w3
MpunoxeHus 1 K HacTosien MNporpaMMe;

K — HOMep TOproBoro AHsl, B KOTOPOM MO /-oMy WHCTpyMeHTy anst n-oro WiaeHTudukatopa
3aMKCMPOBaHO UCMNOSTHEHNE 0653aTeNbCTB;

;1000]} py6., roe

N — konuuyectBo Bcex MaeHTndukaTopoB Bcex MapKkeT-MenkepoB, y4acTByloWmxX B MNporpamMme,
BK/IOYAst BPEMEHHO YYACTBYIOLMX B paMKax poTauun, no KOTOpbIM 3ahMKCUPOBAHO UCNOSTHEHWE
0653aTenbCTB Mo oMy NHCTPYMEHTY 3a k-4 TOProBbli A€HD;

2000

FIXF ={MIN |52

Ki — k03hDULUMEHT NNMKBUAHOCTU /-ro UHCTPYMEHTa, onpeaensieMblit u3 Tabnuubl NMpunoxexus 1
K HacTosilew Mporpamme;

V¥ - O6beM naccuBHbIX CAEMOK, 3aKMOHEHHbIX MapKeT-MenkepoM no FoMy UHCTPYMEHTY B k-4
ToproBbiit A€Hb C UCMOSb30BaHWE 1-0ro neHTudunkatTopa Ha OCHOBaHWE 3asiBOK C 06bEMOM He
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MeHee MMHMMaNbHOro pa3Mepa 3asiBKW, YCTAHOB/IEHHOrO ANsi COOTBETCTBYHOLLEro BPEMEHHOrO
MHTepBana ToproBoro AHs. MNpu pacyeTe COBOKYNMHOro 06beMa MacCMBHBLIX CAENOK ANS Lenen
pacyeTa BO3HarpaxxaeHuss MapkeT-MelKepa HEe YYWTbIBAlOTCS CAESIKM, COBEpPLUEHHbIE Ha
OCHOBaHMM 3asBOK MapkeT-Melikepa 1 BcTpeyHbix 3asiBOK, NMOAaHHbIX 3@ CYET OAHOrO U TOrO Xe
MapkeT-Menkepa unn KnueHta

R; — KO3 UUNEHT NTMKBMAHOCTM /-ro IHCTpyMeHTa, onpeaensieMbin u3 Tabnuubl Mpunoxenns 1
K HacTosiwewn MporpaMme.

Pazpen IV. Ycnosus noaknroueHusa Maentucpukartopos k Mporpamme

4.1. K [lporpamme ponyckatotca WpoeHTUdUKATOpPbl, MO KOTOpPbIM B TeudeHue 2 (ABYX)
KaneHAapHbIX MecsueB, NpeawecTByloWmMX AaTe nojadvn YBeaOoM/IeHUs O NPUCOeaVHEHUN K
Mporpamme, bBupxen 3acbumkcMpoBaH cpeaHeaHeBHOM ob6beM ToproB (ADTV) BCEMM aKLMUSMU U
AenosnTapHbIMK pacnunckamn B pasmepe 300 MnH pybnein. bupxen MoryT ObiTb AONyLWEHbl K
MNporpamme 3 (Tpu) UoeHTudukaTopa 6e3 Bbiwe yka3aHHOro TpebosaHuns no pasmepy ADTV. B
cnyyae BblbbITMS M3 lMporpammbl MaeHTudmMkaTopa, AonyuweHHoro 6e3 ydeta TpeboBaHus K
ADTV, Ha ero mecto bupxen moxeT 6biTb gonyweH apyroi WaeHTudwukatop 6e3 yderta
TpeboBaHus K ADTV.

4.2. B pamMkax HacTtosiwewn MporpaMMbl aonyckaeTcs ykasbiBaTb He 6onee 1 (oaHoro) Toproso-
knupuHrosoro c4éta (TKC) n He 6onee 1 (oaHoro) KpaTkoro koaa knveHTa (KKK) ans ogHoro
NaeHTudukaTtopa.

4.3. geHTudMKaTOopbl, 3asiBNeHHble B HacToswyo MMporpamMMy, nckao4vaoTcs u3 MNporpammsl
MapKeT-MeNKMHra Ans rpynnbl MMKBUAHBLIX MHCTPYMeHTOB (https://fs.moex.com/files/15440) B
4YacTW WHCTPYMEHTOB, BKJIIOYEHHbIX B HacToswyto [MporpamMMmy, C AaTbl Havana MCMNoSHEHUs
0653aTeNbCTB B paMKax HacTosilewn MporpaMmsl.

4.4. Obwee konnyecTBo MaeHTUdMKaTOPOB, A0ONYLUEHHbIX B Mporpammy, MoOXeT bbiTb He bonee
10 (aecatn). OT oaHOro YyactHuka TtoproB B [porpammy MoOXeT 6bITb AonyweHo He bonee 3
Gpexy 5 (natm) WpeHtTudwukatopoB. Bupxa npuHUMaeT pelleHMe O [J0MycKke HOBOro
NaoeHTndmkatopa B MporpaMMy Ha OCHOBaHWM YBEAOMJIEHWM, KOTOpbIE paccMaTpuBaloTCa B
nopsiake Ux NoCcTynneHus Ha bupxy. UaeHtudukaTopsl, gonyweHHble B [porpammy, MoOryT 6biTb
3aMeHeHbl Ha HoBble MaeHTUMKATOPLI COrnacHoO npoueaype poTauvu, NpeaycMOTPEHHOM
MNpasvnamu

4.5. YyacTHUK TOpProB MOXET 3aMeHWUTb paHee AonylleHHbI B lMporpammy WaeHtudukaTtop,
KOTOpbI 6bln 3apernctpupoBaH B lNporpamMme He MeHee 90 KaneHaapHbIX AHEN, Ha ApYyrow
NpeHTndnkaTop, KOTOPbIM MOXET HE COOTBETCTBOBaTL TpeboBaHus n.4.1 Mporpammel no ADTV,
HanpaBMB COOTBETCTBYlOLLEee YBeaoMieHne Ha bupxy B nopsake, onpeaeneHHoM Npasunamu.



MNpunoxeHue 1
k Mporpamme MapkeT-MenknHra «<IMOEX+»

Ta6bnmuya napamMeTpoB UcnoJsiHeHus ob6sa3aTenbcTB MapkeT-mMmenkepa

Toprosbiii BpemeHHoM Obrem o Cnpaa o fepvon MUHWUManbHbBIN
NO . WHTepBan LlByCI'OpOHHfVI [IBYCTOPOHHES .CIOCTaquHbIVI ﬂOﬂﬂepM(aIlVLﬂ paamep Koacb_- Koacb'-
NHCTpyMeHTa ToproBoro aHs KOTME?_'?KM ! KOTMPOBKK, % 06LeM™, wr. KOTME‘;?K ! 3as1BKU*, WT. HT Ki HTRI
1 2 3 4 5 6 7 8 9 10
1 AFKS 9:50:00-18:39:59 70 000 0,5 70 000 000 400 21 000 1 1
2 AFLT 9:50:00-18:39:59 15 000 0,5 15 000 000 400 4500 1 1
3 ALRS 9:50:00-18:39:59 10 000 0,35 10 000 000 400 3 000 1 1
4 BSPB 9:50:00-18:39:59 1500 0,4 1 500 000 400 450 1 1
5 CBOM 9:50:00-18:39:59 40 000 0,9 40 000 000 400 12 000 1 1
6 CHMF 9:50:00-18:39:59 700 0,45 700 000 400 210 1 1
7 ENPG 9:50:00-18:39:59 1200 0,65 1200 000 400 360 1 1
8 FLOT 9:50:00-18:39:59 6 000 0,6 6 000 000 400 1 800 1 1
9 GAZP 9:50:00-18:39:59 10 000 0,3 10 000 000 400 3 000 1 1
10 GMKN 9:50:00-18:39:59 10 000 0,3 10 000 000 400 3 000 1 1
11 HEAD 9:50:00-18:39:59 300 0,6 300 000 400 90 1 1
12 IRAO 9:50:00-18:39:59 110 000 0,3 110 000 000 400 33 000 1 1
13 LKOH 9:50:00-18:39:59 300 0,3 300 000 400 90 1 1
14 MAGN 9:50:00-18:39:59 10 000 0,45 10 000 000 400 3 000 1 1
15 MDMG 9:50:00-18:39:59 300 0,9 300 000 400 90 1 1
16 MOEX 9:50:00-18:39:59 4000 0,35 4 000 000 400 1200 1 1
17 MSNG 9:50:00-18:39:59 120 000 0,95 120 000 000 400 36 000 1 1
18 MTSS 9:50:00-18:39:59 4000 0,6 4 000 000 400 1200 1 1
19 NLMK 9:50:00-18:39:59 10 000 0,4 10 000 000 400 3 000 1 1
20 NVTK 9:50:00-18:39:59 1300 0,45 1 300 000 400 390 1 1
21 PHOR 9:50:00-18:39:59 100 0,5 100 000 400 30 1 1
22 PIKK 9:50:00-18:39:59 900 0,5 900 000 400 270 1 1
23 PLZL 9:50:00-18:39:59 150 0,35 150 000 400 45 1 1
24 POSI 9:50:00-18:39:59 500 0,6 500 000 400 150 1 1
25 RENI 9:50:00-18:39:59 3 000 0,8 3 000 000 400 900 1 1
26 ROSN 9:50:00-18:39:59 1 600 0,3 1 600 000 400 480 1 1
27 RTKM 9:50:00-18:39:59 10 000 0,6 10 000 000 400 3 000 1 1
28 RUAL 9:50:00-18:39:59 20 000 0,5 20 000 000 400 6 000 1 1
29 SBER 9:50:00-18:39:59 10 000 0,15 10 000 000 400 3 000 1 1
30 SBERP 9:50:00-18:39:59 3 000 0,2 3 000 000 400 900 1 1
31 SNGS 9:50:00-18:39:59 50 000 0,5 50 000 000 400 15 000 1 1
32 SNGSP 9:50:00-18:39:59 15 000 0,3 15 000 000 400 4 500 1 1




33 SVCB 9:50:00-18:39:59 60 000 0,9 60 000 000 400 18 000 1 1
34 T 9:50:00-18:39:59 700 0,3 700 000 400 210 1 1
35 TATN 9:50:00-18:39:59 1000 0,4 1 000 000 400 300 1 1
36 TATNP 9:50:00-18:39:59 600 0,3 600 000 400 180 1 1
37 TRNFP 9:50:00-18:39:59 600 0,4 600 000 400 180 1 1
38 UGLD 9:50:00-18:39:59 600 000 0,8 600 000 000 400 180 000 1 1
39 UPRO 9:50:00-18:39:59 450 000 0,8 450 000 000 400 135 000 1 1
40 VKCO 9:50:00-18:39:59 1500 0,6 1 500 000 400 450 1 1
41 VTBR 9:50:00-18:39:59 8 000 0,3 8 000 000 400 2 400 1 1
42 X5 9:50:00-18:39:59 300 0,5 300 000 400 90 1 1
43 YDEX 9:50:00-18:39:59 300 0,4 300 000 400 90 1 1

*C [aTbl BCTYNEHMS B CUJTY HOBOTO 3HAUYEHMs akLMi Nocse 3aBepLUEHUS SMUTEHTOM NpoLeaypbl
ApobneHNs U KoHconuaaumm ueHHolr ymarn O6beM ABYCTOPOHHEN KOTMPOBKM, [1OCTAaTOUHbIN
06beM M MUHUMaANbHBIVM Pa3Mep 3asiBKW YBENNUYNBAIOTCS UM YMEHBLLAETCSl, COOTBETCTBEHHO, B M
pa3, rae M — peanv3oBaHHbI KO3 dOULUMEHT APOBIEHNS UM KOHCONMAALUMM.

** B c/lydae U3MEHEHMs1 pacrnvcaHusl NpoBeaeHust Topros Mepuoa noaaepxaHusi ABYCTOPOHHUX

KOTUPOBOK NpPOonopLnoHaibHO KOPPEKTUPYETCA B COOTBETCTBUUN C TaKUM U3MEHEHNEM



