IIporpamma Nel «@brovepchbl Ha JUKBHIHBIC AKIMH POCCUICKMX IMUTEHTOB

1. MHCTpyMEHTH M MX 0003HAYEHUs, B OTHOLICHUH KOTOPHIX MapkeT-Meiikep 00si3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [IAO MockoBckast bupska ocyiecTBiIsiT B COOTBETCTBUH
¢ Hacrosen [IporpamMmmoit noaaepxaHue UEH:

Oo6o3HaueHmne
HaumenoBanue MHCTpyMEHTa
HNucTtpymenTa
k=1 ObrouepcHblii KOHTPaKT Ha 00bIkHOBeHHBIE akuu [TAO «I'MK «Hopunbsckuit
Huxenb»
k=2 @brouepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akuuu [TAO «HK «PocHedTb»
k=3 Opr0YepCHBIM KOHTPAKT Ha puBMiIerupoBanubie akuu [TAO Coepbank
k= DdproYepCHBINA KOHTPAKT Ha 00bIKHOBeHHBIE akiuu bank BTB (ITAO)
k=5 OproyepcHBbI KOHTPAKT Ha 00bIKkHOBeHHBIE akiuu MKITAO «AHIEKC»
k=6 OpHoHeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIC akiu [TAO Coepbank
k=7 OpHoHEeBHBIN (DbIOUYEPCHBIN KOHTPAKT C aBTOIPOJIOHTAIUEH Ha
oObikHOBeHHBIE akiuu [TAO «"a3mpom»
k=8 @brouepcHbI KOHTPAKT Ha 00bIKHOBeHHbIE akuu [TAO «["a3npom»
k=9 @ObroYepCcHBI KOHTPAKT Ha 00bIKHOBeHHBIE akiuu [TAO Coepbank
k=10 ®broyepcHbIi KOHTPAKT Ha 00bIkHOBeHHBIE akiuu [TAO «HK «JIYKOUJI»

2. YcIiioBus BIMIOJTHEHHS 00s13aTeNbcTB MapkeT-Mekepa.
2.1. Jlns ompeneneHus mapaMmeTpoB o0s3aTeNbCTB MapkeT-MelKepa UCIONb3YIOTCS CIIeIYIOIINe
MOHATUSA:

Crpaa 1ByCTOPOHHUX KOTUPOBOK MakCHMaJbHas pa3HUIIA MEXAY JIyqIlled [IEHON
MPEIOKEHUST Ha TOKYIKY W JIy4IleW LEeHOU
IPEUIOKEHUST Ha MPOAaXy IO TOJaHHBIM
MapkeT-MelkepoM 3adBKaM B OTHOILIECHHUH
HNucTpymenTa. 3HaueHue Cnpona
JIBYCTOPOHHUX KOTHPOBOK OIpEAeNsieTcsl IO
dopmyne: Spreadvm = a*SPi, re:

a — TIOCTOSsIHHAs BeJIMYKMHA, onpezenseMas s
Wuctpymenta B nyHkre 2.2.1. Hacrosmen
[TporpamMmel 1 BbipaxkeHHas B %o;

SPi — Pacuernas nena WHCTpyMeHTa C i-bIM
CPOKOM HCITOJIHEHUS, ONPE/IeJIEHHAs! 10 UTOTaM
OCHOBHOM TOPrOBOM CECCUH.

3nayenue Cnpsa ABYCTOPOHHMX KOTHPOBOK
U3MEpSETCsl B EAMHMIIAX M3MEPEHHUs IIEHBI

1




WNHcTpymenTa B
Crnemnudukaruei.

COOTBCTCTBHUH C €ro

Jlydimas nieHa npeaioKeHNs Ha NOKYIKY

LIeHa 3as8BKU Ha IOKYIIKY, TOJaHHOM Mapker-
MeiikepoM B oTHouieHun MHcTpymenTa, o0bem
KOTOpOH, ¢ yuyeToM o0beMa BCeX IOJaHHBIX
9TUM MapkeT-MeHKepOoM 3asiBOK Ha IOKYIIKY,
LIEHAa KOTOPBIX HE HUKE LIEHBI TaHHOU 3asBKH,
COCTaBJIIET HE MEHEE MHHHUMAJIBHOIO 00BbeMa
3as1BOK.

Jlydimas nieHa npeaioKeHUs Ha TPOJaKY

LIeHa 3asBKM Ha NPOJAXy, NogaHHou Mapker-
MelikepoM B oTHoueHuu MHcTpymMeHTa, 00beM
KOTOpOH, ¢ y4eToM 00bheMa BCEX IOJIaHHBIX
3TUM MapkeT-MenKkepoM 3asBOK Ha IIPOJAKY,
[IeHa KOTOPBIX HE BBILIE LICHBI JaHHOU 3asBKH,
COCTaBJIIET HE MEHEee MHHHUMAJIbHOIO 00beMa
3as1BOK.

KBaut

nepuoJ; BpeMeHu Toproeoi ceccuu, B TCUCHHE
KoToporo Mapker-meiikep 00s13aH M0/1aBaTh
3as1BKH, 0003Hayaemblii kak 0= 1, 2, ... (toe 1,
2, ... — IopsIKOBBI HOMep KBaHTa).

bmkaiimuii cpok ucrogHeHus 0o MHCTpyMEHTY

CPOK HcroyiHeHus o IHCTpyMeHTy, HauMeHee
yZAaneHHsblld 0T ToproBoro AHs, B KOTOPBIH
OCYILIECTBIISETCS MOAACPKAHUE LIEH T10
nanHomy MHCTpymMeHTy, 0003HaYaeMBbIii Kak
iI=n (rome =1, 2, ... — NOPSIIKOBBIIl HOMEP
cpoka ucnoyiHeHus: no MHCTpymMeHTYy).

Crenyiomui 3a OJIMKalIIuM CPOK UCIIOJIHEHUS

no MacTtpyMeHTy

CPOK HCHONHEeHHs 10 IHCTpyMeHTy,
ompeensieMsiit mo ¢popmyse: i= n+1

OTYETHBIN IIEPUOIT

KaJICHJIAPHBIA MeCsIL]

JICBJI JlomomHUTEIbHASI CECCHUS BBIXOIHOTO JTHS
Tepmunbl, He onpeneneHHble B HacTosmed I[Iporpamme, HCNONB3YIOTCS B 3HAYEHUSX,

YCTaHOBJIEHHBIX BHyTpeHHUMH AokyMeHTamu [TAO MockoBckas bupixka (nanee — bupxa) u HKO
HKI[ (AO), a mpu OTCYTCTBMM TaKOBBIX TEPMHHOB — B COOTBETCTBUU C JCHCTBYIOILIUM

3aKkoHoAarenbecTBOM Poccniickoit denepanum.

2.2. IlapameTpsl 00s13aTeNILCTB MapkeT-Meikepa.

2.2.1. MapxkeT-MeiKkep BHINMOJHSAET 00s3aTENbCTBA TOJIBKO IO TEM CpPOKaM HCIIOJTHEHUS
WNHcTpyMeHTOB, KoTOphle yka3aHbl B Tabmumax Nel-17 HacTosiero nyHkTa:

Tao6anma Ne 1

[TapameTpsl 00513aTENBCTB
Mapxker-Melnkepa

VYcnoBus nmoanepxkanus JByCTOPOHHUX KOTUPOBOK 10 DbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIS
akiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenne Ksanra q=1
ITepBblii cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHus (1=2) Havaja
Menee yeMm 3a 5 (ISTb) Kganra —
ToproeIx qHEN 10 Bpewms
%%CBaFH?HP;&H OKOHYaHUs oOpaiieHuss | OKOHYaHMs
p HHCTpyMEHTa C IIEPBHIM KBanra
CPOKOM HCIIOTTHEHHS (9=1)




1.Cnpa1 IBYCTOPOHHUX
KOTHUPOBOK, Spreadmm
(M3MepsieTcs B €IMHUAIIAX
u3Mepenus 1ensl Mucrpymenra B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,3%xSP

0,3%xSP

2. MuHUMaIbHBIH 00BEM 3asIBOK
(u3MmepsieTcs B KOHTPAKTax)

100

100

3. MunumMasnbHas
MIPOJOJIKUTENLHOCTD
MOAJEp>KaHuUs IBYCTOPOHHHX
KOTUPOBOK (M3Mepsiercs B % OT
npoaosmkuTesibHocTH KBanTa)

70

70

10:00 MCK

(UTC+3) —

19:00 MCK
(UTC+3)

Tao6auna Ne 2

Ycnosus NoAACPIKaHU A I[BYCTOpOHHI/IX KOTHPOBOK I10 CDBIO‘lepCHOMy KOHTPAKTY Ha OOBIKHOBEHHBIE

akiu [TAO «HK «Pocuedts» k=2 B Teuenune KBanra q=1

[TepBblii cpok Bropoii cpok Bpewmst
ucnosHeHus (i=1) ucrnoyHeHus (1i=2) Havaja
[TapameTpsl 00s13aTEIILCTB Menee uem 3a 5 (IATh) KBanra —
Mapker-meiikepa ToproBeIx JHEH 10 Bpewmst
]?)%CI’aHeepHpifgﬂ OKOHYaHUs oOpaIeHus OKOHYaHUsA
paitl NHcTpymeHTa ¢ nmepBbIM KBanta
CPOKOM MCTIOJTHEHHSI (9=1)
1.Crpaz 1BYyCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX 0/ % o
n3MepeHus 1eHsl MHCTpyMeHTa B 0,3%xSP 0,3%xSP
COOTBETCTBHH C €rO
nenudukanuei
Crennduranpcii) 10:00 MCK
2. MuHuManbHbIN 00BEM 3asIBOK 40 40 (UTC+3) —
(M3MepsieTcs B KOHTPAKTaX ) 19:00 MCK
(UTC+3)
3. MunumainbHas
MIPOJIOJKUTEIILHOCTD
MoJIEpKaHUs ABYCTOPOHHHUX 70 70

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauna Ne 3

VYcenosus noanepxkanus IByCTOpPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha

npuBmiernpoBannbie akuuu [TAO CoepOank k=3 B Teuenne KBanra q=1

[TapameTpsl 00513aTENBCTB
Mapxker-Melnkepa

IlepBbIit Cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becs niepuon
oOpareHus

Menee yem 3a 5 (IISITh)
ToproseIx gHen 10
OKOHYaHHUs 00palieHus
HNHcTpymeHTa ¢ nepBbIM
CPOKOM HCIIOJTHECHMS

Bpewms
Hayaja
Ksanra —
Bpewms
OKOHYAaHUSA
KBanta

(9=1)




1.Cnpa1 IBYCTOPOHHUX
KOTHUPOBOK, Spreadmm
(M3MepsieTcs B €IMHUAIIAX
u3Mepenus 1ensl Mucrpymenra B
COOTBETCTBHH C €r0
Cnenudukarueii)

0,30%xSP

0,30%xSP

2. MuHUManbHEIA 00BEM 3asIBOK
(u3MmepsieTcs B KOHTPAKTax)

50

50

3. MunumMasnbHas
MIPOJOJIKUTENLHOCTD
MOAJEp>KaHuUs IBYCTOPOHHHX
KOTUPOBOK (M3Mepsiercs B % OT
npoaosmkuTesibHocTH KBanTa)

70

70

10:00 MCK

(UTC+3) —

19:00 MCK
(UTC+3)

Taoauuma Ne 4

YcnoBus noaaepkaHus AByCTOPOHHUX KOTUPOBOK M0 PbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiuu bank BTB (ITAO) k=4 B Teuenne Kpanra q=1

[TepBriii cpok Bropoii cpok Bpems
ucnojHeHus (i=1) ucIojgHeHus (1=2) Hauaja
[TapameTpsl 0053aTENBCTB Menee uem 3a 5 (115Th) KBanra —
MapkeTt-merikepa ToproBbix gHEH 10 Bpewms
Bech nepuoj obpameHust | OKOHYaHUs OOpallleHus | OKOHYaHUS
HucTpymeHTa ¢ nepBbiM KBanta
CPOKOM HMCHOJHCHUS (g=1)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHHIIAX o
u3MepeHus 1eHsl MHcTpyMeHTa 0,30%xSP 0,30%xSP
B COOTBETCTBHUHU C €T0
Crnenudukanueit) 10:00 MCK
2. MuHuMaNbHBIN 00bEM 3asBOK 250 250 (UTC+3) -
(M3MepsieTCs B KOHTPAKTAX ) 19:00 MCK
(UTC+3)
3. MunumainbHas
MIPOJOIIKUTENHEHOCTD
MOAJEPIKAHUS ABYCTOPOHHUX 70 70

KOTUPOBOK (M3MepsieTcs B % OT
npoaomkuTeNbHocTH KBaHTa)

Taoéauna Ne 5

VYcnoBus nmoanepxkanus JIByCTOPOHHHUX KOTUPOBOK 10 DbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIS
axiu MKITAO «SIHIAEKC.» k=5 B teuenue Ksanra =1

[TapameTpsl 00s13aTE€HCTB
Mapxket-merikepa

IlepBbIit Cpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becs niepuon
oOpareHus

Memnee uem 3a 5 (TISITh)
ToproseIx gHEN 10
OKOHYaHUs oOpaleHus
NucTpymeHTa ¢ nepBbIM
CPOKOM HCIIOJITHEHMS

Bpewms
Hayaja
Ksanra —
Bpewms
OKOHYAaHUA
KBanta

(@=1)




1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3MepsieTcs B €IUHULIAX
M3MepeHus 1eHbl IHCcTpyMeHTa B
COOTBETCTBHH C €TO
Crnenuduxanueil)

0,30%xSP

0,30%xSP

2. MuHMMaTBHBINA 00bEM 3a5BOK
(M3MepsieTcs B KOHTPAKTaX )

50

50

3. MunumaibHas
MIPOJOJIKUTENLHOCTD
MOAICPKAHUS IBYCTOPOHHUX
KOTUPOBOK (M3mepsieTcs B % ot
npoaosmkuTesibHocTH KBanTa)

70

70

10:00 MCK

(UTC+3) —

19:00 MCK
(UTC+3)

Taoauna Ne 6

YcnoBus noanepxkanus J{ByCTOpPOHHHX KOTUPOBOK 110 OJJHOAHEBHOMY (PHIOYEPCHOMY KOHTPAKTY C
aBTOINpOJIOHTaIMel Ha 00bIkHOBeHHbIe akimu [TAO Coepbank k=6 B Teuenune KBanra q=1

Beccpounsrii Bpemst
Hayana
[TapameTpsr 00513aTEIBECTB Ksanra —
Mapker-melikepa Bech meprox 06pareHus Bpewms
OKOHYAHUS
KBanta
(a=1)
1.Crpa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX
u3MepeHus 1eHsl IHcTpymeHTa B 0,2%xSP
COOTBETCTBHH C €TI0
Crnenuukanueii) 10:00 MCK
2. MuHuManbHbIN 00BEM 3asIBOK 300 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
(UTC+3)
3. MunumainbHas
MIPOJIOKUTENIBHOCTh
MOAJIEP>KaHUs IBYCTOPOHHHX 70

KOTUPOBOK (M3MepsieTcs B % OT
npojoukuTensHocTH KBanra)

Taoauna Ne 7

YcnoBus noanepxanus J{ByCTOpPOHHMX KOTHPOBOK 110 OJJHOAHEBHOMY (PbIOUEPCHOMY KOHTPAKTY C
aBTONpoJIOHTaIMel Ha 00bIkHOBeHHbIe akiu [TAO T"aznpom k=7 B Teuenne Ksanra q=1

[TapameTpsl 00s13aTE€HCTB
Mapxker-merikepa

beccpounsblii

Bech nepuop o6parmenust

Bpewms
Hayaja
KBanTa —
Bpewms
OKOHYaHUS
KBanta

(9=1)




1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3MepsieTcs B €IUHULIAX

Opx
u3MepeHus 1eHsl IHcTpymenTa B 0,2%x>SP
COOTBETCTBUH C €TI0
Crnenuduxanueil)

2. MuHuMabpHbBIIH 00BEM 3asIBOK 500

(M3MepsieTcs B KOHTPAKTaX )

3. MunumaibHas
MIPOJOJIKUTENLHOCTD
MOAICPKAHUS IBYCTOPOHHUX
KOTUPOBOK (M3mepsiercs B %o OT
npoaosmkuTesibHocTH KBanTa)

10:00 MCK

(UTC+3) —

19:00 MCK
(UTC+3)

Taoauna Ne 8

VYcnous noanepxanus J[ByCTOpPOHHUX KOTUPOBOK 10 PbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akimu [TAO T"aznpom k=8 B Teuenue Kpanra q=4

Bropoii cpok

ITepserit cpok ucnoaHeHus (1=2) Bpemsa
HUCIIOJIHCHU A (1:1) Hayajia
[TapameTpsr 0053aTENBECTB M 3 Ksanra —
MapkeT-Meiikepa eHee 4eM 3a 5 (NATh) Bpewms
Beck IepHOI Toproseix qHEH 10 OKOH9AHMS
P — OKOHYaHHUs 00palieHus KBanra
patl NucTpymMenTa ¢ nepBbM (g=4)
CPOKOM UCIIOJTHEHUS
1.Crpa7 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(u3mMepsieTcs B €IMHUIIAX
n3MepeHnus 1ensl HcTpymenTa B 0,4%x>SP
COOTBETCTBHH C €r0
Creuungukanueit) | O%S%CK
2. MuHMMaNbHBIA 00BEM 3aBOK 500 (UTC+3) _
(u3mepsieTcs B KOHTpaKTax) 19:00 MCK
(UTC+3)

3. MunumainbHas
MPOJIOKUTENIBHOCTh
MOAIepKaHUs IBYCTOPOHHUX
KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Taoauna Ne 9

VYcnoBus noaaepxanus J[ByCTOpPOHHMX KOTUPOBOK 10 DbrouepCHOMY KOHTPAKTy HAa OOBIKHOBEHHBIE
akiuu [TAO Coepbank k=9 B Treuenne KBanra q=4

. Bropoii cpok Bpewms
Iepprii CPOK UCTIONIHEHUA (1=2) Hayasia
[TapameTpsl 00513aTENBCTB ucronHenus (i=1) Ksanra —
Mapker-melikepa Bpewms
Memnee yem 3a 5 (IATh
Becob (S04 (O (, ) OKOHYaHUA
Toproseix qHEH 10 KganTa
oOpareHus
OKOHYaHUs oOpaleHus (q=4)




NucTpymeHTa ¢ nepBbIM
CPOKOM UCTIOJTHEHHUS

1.Crpa1 IBYCTOPOHHUX
KOTHUPOBOK, Spreadmvm
(u3mepsieTcs B eAMHUIIAX
u3Mepenus 1ensl MHctpymenra B
COOTBETCTBHH C €r0
Crnenudukarmeii)

0,3%xSP

2. MuHMMaTBHBIN 00BbEM 3a5BOK
(u3MepsieTcs B KOHTPAKTaxX )

300

3. MunumMasipHas
MIPOJIOJIKUTEILHOCTD
MOJJIEP>KAHUS JIBYCTOPOHHHX
KOTUPOBOK (M3MepsieTrcs B %o OT
npojoukuTensHocTH KBanrta)

60

ACBJL
10:00 MCK
(UTC+3) -
19:00 MCK

(UTC+3)

Tao6auma Ne 10

VYcnoBus noanepxanus JByCTOPOHHUX KOTUPOBOK 110 DbIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axin [TAO «HK « TYKOWMJI» k=10 B Teuenue Ksanra qg=4

Bropoii cpok

IepBbiit cpok ucrnojgHeHus (1=2) Bpewms
ucnoiHenus (i=1) Havaa
[TapameTpsr 00513aTENBECTB M 5 Ksanra —
Mapker-melikepa cHee ueM 3 5 (TATh) Bpems
Beck nepuor ToproBsIx qHEH 10 OKOHYAHHUS
OGDALICHIS OKOHYaHUs oOpaIeHus KBanTa
paitl NucTpymMeHTa ¢ nepBbIM (9=4)
CPOKOM MCHOJIHEHUS
1.Crpa7 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX o
n3MepeHnus 1ensl MHcTpymenTa B 0,4%x>SP
COOTBETCTBHH C €r0
Crenudukarmeii) . OI([)SII%;IHCK
2. MuHuManbHbIN 00BEM 3asIBOK 100 (UTC+3) _
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
+
3. MunumainbHas (UTC+3)
IIPOJOJIKUTEIBHOCTD
MOAJep>KaHUs IBYCTOPOHHHUX 60

KOTUPOBOK (M3MepsieTcs B %o OT
npojoukuTensHocTH KBanra)

Taoauma Ne 11

YcnoBus noanepxkanus J[ByCTOpOHHUX KOTHPOBOK 10 PbI0YEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiun [TAO «I'MK «Hopunbckuit Hukens» k=1 B Teuenune Ksanra q=4

[TapameTpsl 00513aTENBCTB
Mapker-Melikepa

IlepBbIit cCpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonaHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproBeIx qHEN 10 Bpewms
%%Cbaneepprﬂﬂ OKOHYaHHUS OOpalIeHNus | OKOHYaHUS
patl HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (g=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHUIIAX 0
u3MepeHus 1eHbl MHcTpyMeHTa B 0.5%SP 0,5%xSP
COOTBETCTBHH C €TO
Crenudukarmeii) JCBJI
. 10:00 MCK
2. MuHMManbHBIA 00BEM 3a51BOK 100 100 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX )
19:00 MCK
+
3. MunumaibHas (UTC+3)
MPOIOIDKUTEIHHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (13Mepsietcs B % OT
poJIoJDKUTEIbHOCTH KBaHTa)

Taoauna Ne 12

YcioBus noanepxanus JByCTOpPOHHHX KOTUPOBOK 110 Dbr0UepCHOMY KOHTPAKTY Ha OOBIKHOBCHHBIC
axiu [TAO «HK «PocHedts» k=2 B Teuenune KBanra =4

IlepBb1it cCpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucrnoyHeHus (1i=2) Havajia
[TapameTpsl 00s13aTENBCTB Menee uem 3a 5 (I14Th) KBanra —
Mapxker-Melnikepa ToproseIx gHeNn 10 Bpewmst
%%CBaH?HI?HH OKOHYaHWs OOpaleHns | OKOHYaHHMs
patl HucTpymenTa ¢ nepBsiM KBanra
CPOKOM HCHOJIHEHHUS (9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eAMHMIIAX 0 N
n3MepeHus 1eHsl MactpymenTa B 0,5%SP 0,5%xSP
COOTBETCTBHH C €TI0
Croenudukanmeii) HCB
. 10:00 MCK
2. MuHMMaNbHBIN 00bEM 3asBOK 40 40 (UTC+3) —
(M3MepsieTcs B KOHTPAKTaxX)
19:00 MCK
+
3. MunumabHast (UTC+3)
IIPOJOJIKUTEIBHOCTD
MOJIeP>KaHUs IBYCTOPOHHHX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npojoukuTensHocTH KBanra)

Taoauna Ne 13

VYcenosus noanepxkanus IByCTOpPOHHUX KOTHPOBOK 110 PbIOYEPCHOMY KOHTPAKTY Ha

npuBwiernpoBannbie aknuu [TAO Coepbank k=3 B Teuenne KBanra q=4

[TapameTpsl 00513aTENBCTB
Mapker-Melikepa

IlepBbIit cCpok
ucnosHeHus (i=1)

Bropoii cpok
ucnonaHeHus (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (IISITh) KBanra —
ToproBeIx qHEN 10 Bpewms
%%Cbaneep}ﬁfﬂﬂ OKOHYAHUs OOpaImieHuss | OKOHYaHMs
patl NHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (g=4)
1.Crpaa 1BYCTOPOHHUX
KOTHPOBOK, Spreadmm
(M3MepsieTcs B €IMHULIAX 0/ % o
n3MepeHus 1ensl MHcTpyMeHTa B 0,5%xSP 0,5%xSP
COOTBETCTBHH C €TO
Crenudukanueii) ACBA
. 10:00 MCK
2. MuHMManbHBI 00BEM 3as1BOK 50 50 (UTC+3) —
(u3MepsieTcs B KOHTPAKTaX )
19:00 MCK
UTC+3
3. MunumaibHas ( )
MPOIOIDKUTEIHHOCTD
MOICPKAHUS IBYCTOPOHHUX 60 60
KOTUPOBOK (13Mepsietcs B % OT
npojoiukuTensHocTH KBanrta)

Taoauna Ne 14

YcnoBus noaaep;kaHus ABYCTOPOHHUX KOTHPOBOK M0 DpIOYEPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
axiun barnk BTB (ITAO) k=4 B Teuenue Kanrta q=4

IIepBb1it cpok Bropoii cpok Bpewms
ucnosHeHus (i=1) ucnonHeHwus (i=2) Hayajia
HapaMeTpBI 00s3aTeNILCTB Menee ueMm 3a 5 (HHTB) Ksanra —
Mapker-Meiikepa ToproseIx JHEH 10 Bpemst
Bech nepuos oOpainienusi | OKOHUaHUS OOpaIlleHUs | OKOHYAHUS
HNHcTpymeHTa ¢ nepBbIM KBanra
CPOKOM HCIIOJTHEHUS (q=4)
1.Crpa7 1BYCTOPOHHHX
KOTHPOBOK, Spreadmm
(M3mMepsieTcs B €IMHUIIAX o
M3MepeHus 1eHbl MHcTpyMeHTa 0,5%xSP 0,5%x>SP
B COOTBETCTBHUHU C €TO
. CB
Cnenudukarmeil) IO%O N'IHCK
2. MuHUMAaNbHBIH 00BEM 3aBOK 250 250 (UTC+3) —
(u3mepsieTcs B KOHTPAKTaXx) 19:00 MCK
3. MuHMMaIbHAs (UTC+3)
MIPOIOJKUTEIBHOCTD
NOJIIeP>KaHUS IBYCTOPOHHHUX 60 60

KOTUPOBOK (M3Mepsiercs B %o OT
npoaomkuTebHocTH KBaHTa)

Taoauna Ne 15

YcnoBus noanepxkanus J[ByCTOpOHHUX KOTHPOBOK M0 DbI0YEpPCHOMY KOHTPAKTY Ha OOBIKHOBEHHBIE
akiun MKITAO «IHAEKC.» k=5 B Teuenue KBanra q=4

[TapameTpsl 00s13aTEIHCTB
MapkeT-Meiikepa

[TepBolii cpok
ucrojHeHus (1=1)

Bropoii cpok
HUcnoJiHeHUS (1=2)

Bpewms
Hayaja




Menee yem 3a 5 (T5ITh)

KBanra —

ToproBeIx qHEN 10 Bpewms
%%Cbaneepprﬂﬂ OKOHYAHUs OOpaImIeHuss | OKOHYaHMs
patl HNHcTpymenTa ¢ nepBbIM KBanra
CPOKOM MCTIOJITHEHHSI (9=4)
1.Crpa1 IBYCTOPOHHUX
KOTUPOBOK, Spreadmm
(u3mepsieTcs B AMHUIIAX 0
u3Mepenus 1ensl MHctpymenra B 0,5%SP 0,5%>SP
COOTBETCTBHH C €r0
Crnenudukarmeii) IO'I(L)S?/JIICK
2. MuHuManbHbli 00bEM 3aBOK 50 50 (UTC+3) _
(n3MepseTcsa B KOHTPAKTAX) 19:00 MCK
3. MunumaibHas (UTC+3)
MIPOJIOJIKUTEILHOCTD
MO/ICPKAHUS IBYCTOPOHHUX 60 60

KOTUPOBOK (M3MepsieTcs B % OT
npojoukuTensHocTH KBanrta)

Tao6auna Ne 16

Ycnosus noaaepxkanus J[ByCTOpPOHHUX KOTUPOBOK 110 OJJHOAHEBHOMY (PbIOYEPCHOMY KOHTPAKTY C
aBTOINpPOJIOHTaIMel Ha 00bIkHOBeHHbIC akiuu [ITAO Coepbank k=6 B Teuenune KBanra q=4

Beccpounbrii Bpems
Havaaa
ITapameTpsl 00513aTENIBLCTB KBanra —
Mapxker-meiikepa Bech nepuo1 obparieHus Bpems
OKOHYaHHUs
KBanta
(9=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(u3mepsieTcs B eIMHUIIAX
u3MepeHus 1eHbl MHcTpyMeHTa B 0,4%x>SP
COOTBETCTBHH C €T0
Crnenuduxanueit) ACBJ
10:00 MCK
2. MuHMManbHBIA 00BEM 3aBOK 300 (UTC+3) —
(u3mepsieTcs B KOHTpaKTax) 19:00 MCK
3. MunumaneHas (UTC+3)
MPOJIOJDKUTETTBHOCTh
MoAJep>KaHuUs ABYCTOPOHHHUX 60

KOTUPOBOK (M3MepsieTcs B %o OT
npoaomkuTeNbHocTH KBaHTa)

Taoauma Ne 17

Ycnosus noanepxkanus J{ByCTOpPOHHUX KOTHPOBOK MO OJHOJAHEBHOMY (PbIOYEPCHOMY KOHTPAKTY C
aBTOMpOJIOHTaIel Ha 00bIkHOBeHHbIe akiu [TAO T"asnpom k=7 B Teuenue Ksanrta q=4

[TapameTpsl 00513aTENBCTB

beccpounsblii

Bpewms
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Mapker-melikepa Havaja
KBanTa —
Becw neproa obpamieHus Bpemsa
OKOHYaHUS
KBanTa
(a=4)
1.Crpaa 1BYCTOPOHHUX
KOTHUPOBOK, Spreadvm
(M3MepsieTcs B €IMHULIAX
n3MepeHus 1ensl MHcTpyMeHTa B 0,4%xSP
COOTBETCTBHH C €TI0
Crenudukanueii) ACBJ
10:00 MCK
2. MuHMMaTBHBINH 00bEM 3a5BOK 500 (UTC+3) -
(u3MmepsieTcs B KOHTPAKTax) 19:00 MCK
3. MunumaibHas (UTC+3)
MIPOJOIIKUTEILHOCTD
MOJIICPYKaHUS IBYCTOPOHHHUX 60
KOTUPOBOK (M3MepsieTcs B % OT
npojopkuTensHocT KBanra)

2.2.2. TlepBbIM, BTOPBIM M CICAYIOLIMMU 332 HUMH cpokamu wucnonHenus (1) MHcTpymeHTa
MPU3HAIOTCS COOTBETCTBEHHO OiIbKalinas W CIeAylolue 3a HeW JaThl HCIOJHEHUs
cooTBeTCTBYIONIEro MHCTpyMeHTa, ornpeiesiieMble B COOTBETCTBUH C ycinoBusMU Crienuukanuii
COOTBETCTBYIOIIUX HHCTPYMEHTOB.

2.3. B teuenue g-oro Keanrta Toprosoro nus OtueTHOro nepuoja MapkeT-meilikep BIpaBe He
6onee 5 (matu) pas 1 =1 u He Oosee 2 (ABYX) pa3 i =4 He COOII0IaTh OJJUH U3 TTApaMETPOB
UCIIOTHEHUS 00sI3aTENbCTB, YKa3aHHBIX B MyHKTe 2.2. Hactosmuiei [IporpamMmMel B oTHOIIeHUH k-
oro MHCTpyMeHTa C i-bIM CPOKOM HCHOJHEHHsA. B cimydyae HapymeHus B TedeHHe OTYETHOTO
nepuoJia JaHHOTO YCIIOBMS IpU OKa3aHuM MapkeT-meiikepom ycayr no k-omy MHcTpymeHTy,
TaKWe YCIYrH B OTHOIIEHHH COOTBETCTBYIOIIEro MHCTpyMeHTa, yKa3aHHOTO B IyHKTE |
HacTosmeil [Iporpammel, cuuTaroTcs HE OKa3aHHBIMHU.

3. Bosnarpaxaenue Mapket-meiikepa.

3.1 Pa3mep Bo3HarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapkeT-MelikepoM B TeueHue
OtuerHOTO Nepuojia 00s3aTenbeTB MapkeT-Melikepa Ha yCIOBUSIX, IPEYCMOTPEHHBIX TYHKTaMU
1-2 nacrosieit [Iporpammsl, paBeH cyMMe BO3HArpaXaeHui, onpeaesnseMbix no popmyiaam Nel-
2 B OTHOUIEHMM KaXKJOW TPYIIIBI KOJIOB pa3jieia PerucTpa yuera MO3UINN, UCIOIb3YeMbIX MPH
BBITIOJIHEHUH 00s13aTenbcTB MapkeT-Meiikepa B COOTBETCTBUU ¢ Hacrtosieid IIporpammoii Ha
OCHOBaHUU 3aKJII0UeHHOro ¢ bupikei qorosopa 06 oka3aHUM yCIIyT MapKeT-Meikepa:

®opmyJia Nel:
0,25 x Zq,j,k,l-Fee ﬁcltjlge X (Iq,i(Pcfj'féi; Pcn]'-f;;) + 1), rae mpu g=1:

e I,; MOXET IPUHIMATH CIEYIOLIHE 3HAYCHHUS:
ki
1, ecu Pcf] ql > 90%

ki K,in\ °
(Pcfj’q Pcnj’q)

k,i
(90% — Pcnj‘q)

, eCJIu Pcn’t < Pcfjkt’li < 90%

(
|

ki ki
Iq,l-(Pcfj'ql P cnj’ql) = 4| <

—1, nHaye
e 1€ TIpU Q=4
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|{ 1, ecnn Pcfj”‘;' > 80%
. , o
+luPefly s entd) = § (Corkirery

24 ) ecim Pen®t < Pefl < 80%
L (80%—Pcnjy) ! 1

q

—1, uHave

kij.q
e Fee ., — CyMMa OuUpKeBOro cOOpa ¥ KOMHCCHOHHOIO BO3HAIPAXIEHHUs 3a KIMPUHI,

B3UMaemas ¢ MapkeT-Meiikepa Mo CJeJKaM, 3aKIIOYeHHbIM B TeueHue g-oro Kmanrta B j-i
Toprosbiii feHb 1o k-omy MHCTpyMEHTY C 1-bIM CPOKOM UCIIOJIHEHHS HA OCHOBaHUHU 0€3apECHBIX
3as1BOK, IOJJaHHBIX MapKeT-MeHKepOM U COJIeprKalliuM KOJ(-bl) pa3/ieNa perucrpa yuera no3uuii,
UCIIOJIb3yeMble ITPU BBIIOJHEHUH 00s13aTeIbCTB MapkeT-Melikepa B COOTBETCTBUU C HACTOSAIIEH
[TporpaMMoii Ha OCHOBaHWHU 3aKJIIOYEHHOTO ¢ bupxkeit moroBopa 00 okazaHuu yciyr Mapker-
Melikepa, IpU YCIIOBHM, YTO JaHHBIE 3asBKU 3aperuCTpUpoBaHbl B Peectpe 3asBOK ¢ O0sbLIIMMU
HOMEpaMH, YEM HOMEPA COOTBETCTBYIOIIMX BCTPEUHBIX 3asBOK II0 COOTBETCTBYIOIIMM IlapHbIM
crenkam?;

e Pc fjkq‘ — (haKTHUECKast IPOJOIDKUTEIBHOCTD MOAEpKaHusd MapKeT-MeHKepoM B T€USHHE (-
oro KBanta B j-ii ToproBelii neHp J[BycTOpoHHHX KOTHPOBOK 1o k-omy WHCTpyMeHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B MyHKTe 2.2. Hactosuien [Iporpammel (B % ot
npoobKUTEIbHOCTH KBaHTa);

. Pcn}cg — MUHUMAaJIbHAs MPOJOJDKUTENBHOCTD NOAEPKaHUA MapKeT-MEMKEepOM B TEUEHUE

g-oro Ksanra B j-it Toproseiii 1eHp J[BycTOpOHHHX KOTHPOBOK 10 k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJHEHHUSI Ha yCIOBHAX, YKa3aHHBIX B IMyHKTe 2.2. Hactosuien [Iporpammel (B % ot
npooKUTEIbHOCTH KBaHTa);

o k=1,2, ... — mOpsAAKOBBI HOMEP COOTBETCTBYOLIEro VIHCTpyMeHTa, yKa3aHHBIN B YHKTE
1 nacrosmeit [Iporpammsr;

. i =1, 2, ... — MOPSAAKOBBI HOMEP COOTBETCTBYIOIETO CPOKA MCIOJHCHUS, YKa3aHHBIN B
nyHkTe 1 Hacrosimen [Iporpammer,

o j=1,2, ... — nopsukoBblii HoMep ToproBoro JHsI COOTBETCTBYIOLIETO MECSIIA;
q=1,2, ... —nopsakossiii Homep KBaHTa, yka3aHHblll B myHKTe 2.2.1. HacToswmel [Iporpammsl.

®opmysia Ne2:
k,i k,i
Yq,jki[max(0 ;Iq,i(Pcf]-'ql ;Penj YY#(S2=S1)+S1)]
T , TIe:
LjkqK;

Hns g =1:

Hs k =1-5:

o S; — 10000 ([Tecsars ThicsY) pyOIeit;

. S, —20 000 (/IBaauars ThICSY) pyOIIeii;

s K =6-7:

. S1 — 25000 (/IBaauaTh maTh THICSY) pyOIICH;
. S, —50 000 (ITsatbaecsT ThICAY) pyOIICH;
Hns g =4:

Hs k =1-5:

! Tepmun onpesensercs B COOTBETCTBUM NPABUJIAMH KJIUPUHTA, yTBEPKAEHHBIMH KIIMDPHHIOBBIM [IEHTPOM U
PEryIupyroLUMY IOPSAA0K OKa3aHUs KIMPUHIOBbIX yciayr Ha CpouHoM peiHke ITAO MockoBckas bupxa.
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o S1—4 000 (Yerbipe ThicSUM) pyOICii;

o S, —8 000 (Bocems ThICsY) pyOIiei;
Jlns k =6-10:

o S1 — 10000 ([ecsars Thicsu) pyOeit;

. S, —20 000 (/IBaauars ThICSY) pyOIIEH;

k,
o K; 1 _ xonudyecTBO CPOKOB MCTIONHEHHUS MO k-oMy MHCTpyMeHTy, 1o KoTopoMy Mapker-

Meiikep B TeueHue q-oro Kanta B j-ii ToproBelii 1eHb 00s13aH BBIIOJIHATH YCIOBHUS MTOAJICPIKAHHS
JIByCTOPOHHUX KOTUPOBOK, MPEIYCMOTPEHHBIX B NyHKTe 2.2. Hactosimied Ilporpammbl. [Ipu
OTIpeNIeICHNH KOJIMYECTBA CPOKOB HCIONHEHHA 1O k-my WHCTpyMEHTY Takke Y4HUTBHIBAIOTCS
ToproBele THU, B KOTOPBIE MOTHOCTHIO MO0 YaCTUYHO TOPTU OBLIM MPHUOCTAHOBIICHBI.

3.2. Jnsa ueneit Hacrosimed IlporpamMmbl mpu ompeneiaeHuM KojmdecTBa ToOproBbixX AHEH
COOTBETCTBYIOLLETO MeCsIa, TAK)KE YUUTHIBAIOTCS TOProBble THU, B KOTOPbIE MOJHOCTHIO JTUOO
YaCTUYHO TOPTH OBLIM MPUOCTAHOBIICHBI.

4. bup>xa BopaBe oTka3zatb MapkeT-Meiikepy B IpucoeuHeHnn K Hactosauen [Iporpamme.
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