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3aronoBok

Llenb nokyMeHTa:
KntoueBoi MHGOpMaLMOHHbIN AokyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. NHdopMaums npuBeaeHa AN NOHUMaHUS CYLIECTBEHHBIX XapaKTEpUCTUK
1 pUCKOB (PMHAHCOBOrO NPOAYKTa, @ Takxe ANs yA06CTBa ero cpaBHeHUs C APYrMMU (DMHAHCOBLIMM MPOAYKTaMu

Mpoaykr:
dblouepcHble KOHTPaKTbl Ha WMHOCTpaHHble UeHHble 6ymar — https://www.moex.com/s3810, https://www.moex.com/fyuchers-na-fond-indijskih-aktsij,
https://www.moex.com/fyuchers-na-poluprovodniki, https://www.moex.com/ru/hkfutures, https://www.moex.com/ru/fyuchers-na-tlt-etf "

https://www.moex.com/fyuchersy-na-aktsii-stranovyh-etf.
KoHTakTbl: +7 (495) 363-3232, email: Derivatives@moex.com

Brumarmne! L [poayKT He SBASeTCs [IPOCTLIM 1 MOXET ObiTb C/IOKHbIM A/15 [TOHUMAHMS.
II. Mpeayrnipexaenns:
1. Bbl MOXeETE [10TEPSATL BO/IbLLE, YEM BIIOXW/IN
2. CpescTsa He 3acTpaxoBarbl (He rapaHTypoBarbl) rocyAapcTBoM.

MpoayxT (Bua, poxoa, NopsiAoK ero pacyera)

Bua: ®biouepcHble KOHTPaKTbl Ha MHOCTPaHHble LieHHble bymary SiBNSoTCA NPOM3BOAHBIMM (DMHAHCOBLIMM WHCTPYMEHTaMU B COOTBETCTBMM C (PeaepanbHbIM
3akoHOM 0T 22.04.1996 N 39-®3 «O pblHKe LieHHbIX 6ymar».

XapakTepucTukm (bbloYEepCHOro KOHTpaKkTa:

Ha Cpo4HOM pblHke MoCKOBCKOV 6MpXM NpeacTaBneHbl cneayolume dbloyepcHble KOHTPaKTbl Ha MHOCTPaHHbIE LEeHHbIE ByMary M pacyeTHble 3HAYEHUS! Ha HUX:
dblovepcHble KOHTPaKTbl Ha WHBECTULMOHHblIe man SPDR S&P 500 ETF Trust, Ha uHBecTMUMOHHble Man Invesco QQQ ETF Trust Unit Series 1, Ha akuuu
WHBECTMUMOHHOrO (oHaa iShares Core EURO STOXX 50 UCITS ETF EUR (Dist), Ha akumu uHBecTuumoHHOro ¢oHza Tracker Fund of Hong Kong ETF, Ha
WNHBECTULUMOHHbIE Nau iShares Core DAX UCITS ETF (DE), Ha akumn nHBecTuumoHHoro doHaa iShares Core Nikkei 225 ETF, Ha akuum WHBECTULMOHHOIO oHAa
iShares Russell 2000 ETF, Ha uHBecTMumoHHble nam SPDR Dow Jones Industrial Average ETF Trust, Ha akumu MHBECTULMOHHOIO doHAaa iShares MSCI India UCITS
ETF USD, Ha akumu uHBecTuumoHHoro doHaa Invesco PHLX Semiconductor ETF, Ha amMepukaHckvMe Aeno3vTapHble pacnucku Ha akumm Alibaba Group Holding
Limited, Ha amepukaHCckMe Aeno3uTapHble pacnucky Ha akuum Baidu.com, Inc., Ha akuum Tencent Holdings Limited, Ha akuum Xiaomi Corporation, Ha akuuu
WNHBECTULMOHHOrO poHAa iShares 20+ Year Treasury Bond ETF, Ha akuun nHBecTuumoHHoro ¢oHaa iShares MSCI Brazil ETF, Ha akumMn MHBECTULMOHHOIO oHAa
iShares MSCI China ETF, Ha akuun uHBecTUUMOHHOro doHaa iShares MSCI Saudi Arabia ETF, Ha akuun nHBecTuumMoHHoro ¢oHaa iShares MSCI South Africa ETF,
Ha aKkuuMm uHBecTMumMoHHoro doHaa Global X MSCI Argentina ETF, Ha amepuvkaHCkue feno3unTapHble pacnncky Ha Taiwan Semiconductor Manufacturing Company,
Ha aMepuKaHCKu1e Aeno3uTapHble pacnucky Ha akuum SAP SE, Ha amMepuKaHCKuMe Aeno3unTapHble pacnucku Ha akumu Sony Group Corporation, Ha amepukaHckue
fleno3nTapHble pacnucku Ha akumy PDD Holdings Inc, Ha amepuvkaHCckue Aeno3uTapHble pacrnucky Ha akuum JD.com, Ha aMepuKaHcKue Aeno3uTapHble pacrmcku
Ha akuum Novartis AG, Ha aMepuKaHCkue Aeno3uTapHble pacnucku Ha akuum Toyota Motor Corporation, Ha pacyeTHoe 3HayeHue, pasBHoe 0,1 crtoumocTn
[eno3nTapHoOM pacnucku Ha akumm ASML Holding. Cneuudukaums KOHTpakToB npeacTaBneHa Ha caiite (https://fs.moex.com/files/24731). B cneundukaumm
(cnucke mapaMeTpoB) ykasaHbl KOA KOHTPaKTa, €AVHWLA W3MEpEHUs! PacyeTHOW LieHbl, MUHUManbHbIA LWar LeHbl, CTOMMOCTb MUHMMANbHOMO Lara LieHbl, 10T
KOHTpaKTa, MOpsiAOK pacyéTta, HAYUCIEHUS U CNIMCaHWUS BapuaUMOHHOW MapdXu, NOPSAOK WUCMOMHEHUSI KOHTpaKTa. HoOMWHanbHbIM 06beM KOHTpaKTa NpeacTaBnsier
coboii Npou3BeAeHne pacyeTHOM LieHbl KOHTPaKTa Ha YacTHOe OT feNieHUs CTOMMOCTM Lara LieHbl Ha MUHUManbHbIN LWar LeHbl, YKa3aHHble B cneuudukaummn. B
MOMEHT COBEPLUEHWSI CAENKWN Y Y4aCTHUKOB CAENKMU BnokmpyeTcsi YacTb UNW NPOLIEHT OT HOMKUHANbHOW CTOMMOCTU KOHTpaKTa — rapaHTuiiHoe obecnevyeHue (aanee
— I0) (https://www.moex.com/ru/derivatives/go_futures.aspx). PasaMep 'O 1 Nopsaok ero pacyeTa OMNpeaenseTcs KAMPUHIOBOW OpraHv3aumen — LeHTpanbHbIM
KOHTpareHToM — HauuoHanbHbIM KAMpuHroBbiM LIeHTpoM B cooTBeTcTBMM C [paBunamu knampuHra HebaHKOBCKOM KpPeaUTHOM OpraHv3aumu-LEHTPanbHOro
KOHTpareHTa «HauuoHanbHbI KnupuHroBbii LieHTp» (AkumoHepHoe o6lwecTBo). YacTb IV. MpaBuna KAMpUHra Ha CPOYHOM pbiHKe U MpuHUMnamMmn pacyeta MO Ha
CpoyHoM poiHke (https://www.nationalclearingcentre.ru/catalog/0302/281).

OanH pa3 B AeHb MO OKOHYaHWM OCHOBHOW TOProBOW CECCUM OMpeaEeNsieTcs pacyeTHas LeHa dbtodepca. Onpeaenenue npubbinu unu ybbiTka no nosuumu (T.e.
HauucneHne BapyaLMOHHOW MapXXu) Takxe MPOUCXOAUT OAMH pa3 B TEYEHWE TOProBOro AHS — MO pesynbTaTaM KMPWUHIoBoi ceccun mark-to-market (m-t-m).
PasMep BHECEHHbIX [AEHEXHbIX CPeACTB AOMKEH MOAAEPXKWBATLCS Ha MUHWMANbHOM YPOBHE, COOTBETCTBYHOLEMY pa3Mepy 0. OUHAHCOBLIM pesynbTaT oT
YAEPXXaHWUsi NMO3ULMM MO KOHTPAKTY MOXHO MOMYYUTb A0 €ro UCMOMHEHMUS, MyTEM COBEPLUEHWUS! NMPOTUBOMOMOXHOW (OCETHOM) CAENKU C STUM XXE KOHTPaKTOM.
3aKpbITUE MO3WULMM MO KOHTPAKTy BO3MOXHO B /1I060M TOProBbld A€Hb, BKIlOYasi MOCMEAHUA TOProBbld AeHb. TakuMm 06pa3oM, Mokynatenb (bloYepcHOro
KOHTpaKTa OTKPbIBAET MO3WULMIO MOKYNKOM (hblovepca, a 3aKkpbiBaeT MO3WLMIO CAENKOW MPOAAXM 3TOro Xe KOHTpakTa. lMpoaaBel, OTKPbLIBAET MO3WLMIO MyTeEM
npogaxu cbtovepca, U 3aKpbiBaeT MO3WLUMIO MOKYMNKOW 3TOro e dbtodepca. O6Wmii UHAHCOBLIV pe3ynbTaT MnokynaTens/npoaaBuUa paBeH CyMMapHOW
BapMaLMOHHOV MapXXe 3a BECb MEPUOA YAEPXKaHUS OTKPLITON MO3ULMM MO KOHTPaKTY.

®bloyepcHble KOHTPaKTbl Ha MHOCTPaHHble LiEHHble GyMarn M pacyeTHble 3Ha4YeHWUs! Ha HWUX aBTOMATUYECKM WCMOJHSIIOTCS E€XeKBapTasbHO, B CReaylowmi
PacyeTHbIN AEHb NOCNe TPETbEN MATHULLI MECSLI@ UCMOMHEHWS MO OKOHYaHWM CPOKa AEMCTBUS KOHTPaKTa, U AaXe eC/iM UHBECTOP He COBEPLUMT OCETHYIO CAENKY
[0 3aKpbITUS, BapUaLMOHHas Mapxa ByAeT HauMcneHa Ha ero CYET Mo pe3ynbTaTaM UCMOMHEHUS! KOHTPaKTa, ero MHaAHCOBbINM pe3ynbTaT 3a NocneAHU TOpro.bii
[eHb KOHTpakTa OyaeT paBeH pasHuMUE MexAy LEHOW WCMONMHEHWS KOHTPaKTa WM MOCNEAHEN pacyeTHOM LEHOM KOHTpaKTa npeablaylliero TOprosoro AHs. Ecim
WHBECTOP OTKPbIN MO3UUMIO MO KOHTPaKTy B MOCNEAHWI TOProBbli AeHb KOHTpakTa, TO ero (hMHaHCOBbI pe3ynbTaT OyAeT paBeH pasHuUe Mexay LeHow
MCMONHEHUS! KOHTPAKTa U LIEHOW OTKPbITUS NO31LmMK. MOpSAOK onpeaeneHnst LeHbl UCMIONHEHNS (hboYEPCHBIX KOHTPAKTOB PacKpbiT B creumduKaumm.
®bloyepcHble KOHTPaKThl Ha MHOCTPaHHbIE LieHHble ByMar U pacyeTHble 3HaYeHUst Ha HUX SIBNSIIOTCS pacyeTHbIMU NMPOU3BOAHBIMU (PUHAHCOBBIMU MHCTPYMEHTaMM,
KOTOpble He npeanonaraloT (UHaNbLHOW MOCTaBkM 6Ga3UCHOTO akTVMBa MOKyNaTento Mpu UCMOMHEHWM KOHTpaKTa. PacyeTHas LeHa KOHTpaKTa WM3MEHsEeTCs B
COOTBETCTBMM C PbIHOYHOW aKTUBHOCTbIO M OXMAAHWUSIMU YHaCTHUKOB. MOCMOTPETL KOMIMYECTBO 3aBEAEHHBLIX CPOKOB, @ TaKXXe y3HaTb MHGOPMaLMio 0 Toprax no
KaXAOMY KOHTPaKTy MOXHO Ha CTpaHuue https://www.moex.com/ru/derivatives/contracts.aspx?p=act.

MpoaykT nNpeaHa3HayeH ANA BCeX TUMNOB MHBECTOPOB, HO Ba)XHO OTMETUTb, YTO TOProBssi NPOU3BOAHbLIMM (PMHAHCOBbLIMM MHCTPYMEHTaMM
noAxXoAMT He BCEM MHBECTOPaM, TaK KaK ConpshkeHa C HasiMuvMeM pucka (hvMHaHCOBbIX NMOTEpb OT BJ/IOXKEHUA CpeAacTB. Pblouepcbl ABAAIOTCA
WHCTPYMEHTOM, KOTOPbI/i TOPryercs «C NJje4yoM», 4YTO MOApPa3yMeBaeT, YTO MOKyMnasi KOHTPaKT, UHBECTOP MJIaTUT TOJIbKO YacTb CTOMMOCTH
KOHTpaKTa, a He BCIO CYMMY LIeJIMKOM, HO LieHOBble KosiebaHns MOryT MpMBECTU K NOTepsiM, NMpeBbIlLIAalOWUM CYMMY CPEACTB ynJlayeHHbIX 3a
OTKpbITME No3uumu. Takum 06pa3oM, TOProens NPous3BoAHbIMU (PMHAHCOBLIMM MHCTPYMEHTaMM, TpebyeT oT MHBecTopa KBasudpukauum, 3HaHUs
NMPOAYKTA, ONbiTa COBEPLUEHUSA CAENOK C (PbrouepcaMun UM APYrMMU NPOAYKTaMU C KPEAUTHBIM «MJIEYOM>, YCTOMUMBOCTU PUCKY U FOTOBHOCTH
HEeCTH Y6bITKM CBEPX BJIOXKEHHOW CYyMMBbl.

Puckun

4 T —

HuW3kuit ypoBeHb pucka BbICOKMIA YPOBEHb pyUCKa
YpoBeHb pyucka: 7

PUCK MOXXET CU/IbHO BaPLUPOBATBECS B 3GBUCUMOCTY OT CPOKE YAEPKaHNS 0TK,Db/T01/7 rno3nymn. TarKe CyLecTByeT psa CTPaTer: wi ¢
OrPaHNYEHHBIM DUCKOM. TeM He MEHEE, CYLUECTBYET PUCK TOIO, YTO MHBECTOP OYAET BbIHYXAEH 3aKPbITb MOIULMIO CO 3HAYNTE/bHLIMU TOTEPSIMA.
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Puckn

+  CyMMapHblii MokasaTe/lb puUcKa MOKa3blBAaET HACKO/bKO Bbllle BEpPOSTHOCTb MOTEpb MO AaHHOMY MPOAYKTY M3-33 PbIHOUYHbIX KONebaHWii MO CPaBHEHMIO C
ApYrMMM npoaykTamu. Mo Halell OLeHKe, PUCKOBAHHOCTb (HbIOUYEPCHBIX KOHTPAKTOB Ha MHOCTPaHHble LEeHHble 6yMaru oueHWBaeTcs Ha 7 u3 7 6annoB, uTo
COOTBETCTBYET MaKCHMaslbHOMY PUCKY.

+  BaXHO yuMTbIBaTb PUCK KOJIe6aHMii KypCOB BaJIlOT: pacyeTHas LeHa W LeHa WUCMOMHEHWUS! KOHTPaKTa pacCuMTBLIBAlOTCS B MHOCTPAHHOW BantoTe, YTo
MNOBNMSIET Ha Ball (DMHAHCOBBIV PE3Y/bTaT. TOT PUCK HE YUTEH B LUKANE BbILLE.

+ B HEKOTOpbIX C/ly4asix BBUAY HEGNAronpuUSTHBIX PbIHOYHBIX KONebaHWi i MHBECTOPY NPUAETCS BHECTU AOMOHUTENbHbIE AEHEXHbIE CPEACTBA Asl KOMMEHCaLmMm
YBbITKOB MO (bbloYepcHON nosvumv. O6wWwmii Y6bITOK, KOTOPbIii MHBECTOP NMOHECET B pe3ysibTaTe, MOXET 3HAYMTENIbHO MPEeBbICUTb BJIOXKEHHYIO
CyMMy.

+  [ONONHUTENbHBIN PUCK CO3AAET BO3MOXHOCTb HACTYMN/IEHUS] OAHOTO U3 CIEAYIOLUMX KOPMOPATUBHbBIX COBbLITUIA:

No CobbiTne OnucaHve [evicteua CP
1 |MpekpalieHne cdoHaa ®oHA MOXeET 6bITb MpeKpalleH B COOTBETCTBUM C MpaBunamm [eiicTBua B COOTBETCTBUM C M.6.1 Cneundukaumm
ynpasneHus cdoHaa. blOYEpPCHOr0 KOHTpaKTa Ha MHOCTPaHHbIE LieHHble
bymaru.
2 |ApobneHue n KOHCONMAAUMS  [IMUTEHT MOXET NPOBECTU APO6eHNe — KOHBEPTALMIO OAHOrO MOHWUTOPUHI CTOMMOCTU MHBECTULIMOHHOIO Mas Ha
naes MHBECTMLIMOHHOrO nas B ABa Unu 6onee Toi xe kateropuu. Mpu  |6UpXkeBoi NoLazke, Ha KOTOpoii obpallaeTtcs
3TOM MPOUCXOAUT YMEHbLUEHWE HOMUHANBHOM CTOUMOCTU U WHOCTpaHHas LeHHasi bymara. M3MeHeHne napamMeTpoBs
yBeNMYeH1e KOnMmM4ecTBa MHBECTULIMOHHBIX Naes. btoyepca B COOTBETCTBUM C APO6IeHNeEM nnm
KoHconnpaumsa — npoueaypa, obpaTtHas Apobnexuio KOHBEpTaumneln MHBECTULIMOHHbIX NaeB.
MHBECTMLIMOHHbIX MaeB.
3 |Bbinyck v norawlexHue OMWUTEHT BbIMYCKaEeT MM MoralaeT CBOM MHBECTULMOHHbIE Man B |B criyyae CUbHOrO OTKIOHEHUS LeHbl odepTbl 0T
MHBECTULIMOHHBIX NaeB YKa3aHHbIX pasMepax B COOTBETCTBUM C MpaBunaMu yrnpaBneHus | TeKyLuel — NepecMoTp pUck napamMeTpoB.
oHaom.
4 |Bbinnata AMBMAEHAOB Bbinnata AMBUAEHAOB AepXXaTensiM naes NpoM3BOAUTCS He TpebytoTcsi pencTaus.

KBapTasibHO B COOTBETCTBUM C lNpaBunamun ynpaeneHns ¢)0Hﬂa.

+  CpouHblii pbIHOK 06ecneunBaeT Topru GUHAHCOBbIM UHCTPYMEHTOM, HO HU MoCKOBCKasi BUpXa, HY MapKeTMelKepbl He rapaHTUpYIOT NPUCYTCTBUE
JIMKBUZHOCTU Ha MHCTPYMEHTE B /t060I MOMEHT BpeMeHu. [MaBHbIM 06pasoM, NIMKBUMAHOCTb 3aBUCUT OT HalMuus Crpoca U NMPeAnoXeHus Ha pbiHke. Bbicokas
TOproBasi akTUBHOCTb, HabntofaeMasi B ONpefeneHHbli MOMEHT BPEMEHM, He rapaHTUpyeT ee Hanuume B o601 Apyroli MOMEHT BPEMEHU.

+  lokynka wnu npojaxa @blOYEPCHOrO KOHTpakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBAsi MPOWU3BOAHBIMM  (DUHAHCOBBLIMM
VHCTPYMEHTaMU TpebyeT Hanuuus 3HaHUi O MpoAyKTe W ero puckax. Mpubbiib UM YELITOK MO (bOYEpPCHOM MO3WULUMKM 3aBUCUT OT PasHULbl LieHbl 3aKpbiTUs U
LieHbl OTKPbITUSI KOHTpaKTa. PacueTHas LieHa dbloyepca 3aBUCUT OT psida (hakTOpOB, TakMX Kak: ABWKEHME LieHbl 6a3nCcHOrO akTuBa, OXMAAHUN WHBECTOPOB,
HOBOCTHbIX COBbITMI. KpoMe Toro, pasmep Npubbiiv Unu ybbiTka no no3uuum Bo dbiodepce CUIbHO 3aBUCUT OT TOTO, Kak MHBECTOP UCMOMb3YET CaM UHCTPYMEHT.
Tak, hbloUepCHbIN KOHTPAKT MOXET MCMOJb30BaThCs Kak MHCTPYMEHT YMpaBneHuUsi pUckamu (XeIKMpoBaHWs) NOTEPb Ha PbIHKE CMOT WU NOTepb OT APYrvX BUAOB
OMepaLvoHHOW AEATENbHOCTU, CWUbHO 3aBUCALLEN OT AMHAMUKW LeHbl KOHKDETHOro 6asuCHOrO akTMBa, WHCTPYMEHT MOXET ObiTb MCMOMb30BaH, Kak
anbTepHaTMBHOE BNOXEHWE CPEACTB C LENbIo MOyYeHUst MHBECTULIMOHHOW MPUBLINH.

UcnonHeHne KOHTpaKTa

Mopsfok onpeaeneHnst LeHbl UCMONHEHUS (PblOYEPCHBIX KOHTPAKTOB Ha MHBECTULIMOHHbIE nMan SPDR S&P 500 ETF Trust, Ha nHBecTUUMOHHbIE Nan Invesco QQQ
ETF Trust Unit Series 1, Ha akumMu MHBECTMUMOHHOrO doHaa iShares Core EURO STOXX 50 UCITS ETF EUR (Dist), Ha akumu nHBecTMUMOHHOro doHaa Tracker
Fund of Hong Kong ETF, Ha uHBecTuMumMOHHble nau iShares Core DAX UCITS ETF (DE), Ha akumu uHBecTMuUmMoHHOro donaa iShares Core Nikkei 225 ETF, Ha akumu
WHBECTMUMOHHOro doHaa iShares Russell 2000 ETF, Ha uHBecTMUMOHHbIE nav SPDR Dow Jones Industrial Average ETF Trust, Ha akuMu MHBECTULMOHHOIO poHaa
iShares MSCI Emerging Markets ETF, Ha akuuu uHBeCTMUMOHHOro doHaa iShares MSCI India UCITS ETF USD, Ha akumu vHBecTuumMoHHoro doHaa Invesco PHLX
Semiconductor ETF, Ha akuuu mHBecTMuMoHHOro doHaa iShares 20+ Year Treasury Bond ETF, Ha akumu uHBeCTMUMOHHOro doHaa iShares MSCI Brazil ETF, Ha
aKUMM MHBeCTUUMOHHOrO doHaa iShares MSCI China ETF, Ha akuuu nHBeCTUUMOHHOrO doHaa iShares MSCI Saudi Arabia ETF, Ha akuum MHBECTULMOHHOMO oHAa
iShares MSCI South Africa ETF, Ha akuumn nHeectuumoHHoro ¢oHaa Global X MSCI Argentina ETF packpbIT B cneuudukaumm.

B COOTBETCTBMM CO CMUCKOM NapaMeTpoB LieHa UCMONHEHNS (PbloYepCcoB Ha aMepuKaHCKMe Aeno3uTapHble pacnucku Ha akuum Alibaba Group Holding Limited, Ha
aMepyiKaHCk1e feno3unTapHble pacnncky Ha akumu Taiwan Semiconductor Manufacturing Company, Ha aMepyKaHckue Aemno3uTapHble pacnucky Ha akuum SAP SE,
Ha aMepuKaHCKMe [eno3uTapHble pacnuckn Ha akumm Sony Group Corporation, Ha amepuKaHcKue Aeno3uTapHble pacnucku Ha akumm Novartis AG, Ha
aMepuKaHCcKue enosuTapHble pacrnuckn Ha akummn Toyota Motor Corporation onpegensietcs 3a 1 Aeno3uTapHylO pacnuncky Ha akuuMu 1 paBHa LEHe 3aKpbiTus,
onpefeneHHoN Ha OpraHWM30BaHHbIX TOprax M/oLaaKy NEPBUYHOIO IMCTUHrA 6a3MCHOTO akTvBal, 3a NMPEeALIECTBYIOLWMIA NocneaHeMY AHIO 3aKoueHust KoHTpakTa
[ieHb.

B COOTBETCTBMM CO CMMCKOM NapaMeTpoB LieHa UCMONHEHUS! (blOYEPCOB Ha aMepuKaHcKue Aeno3uTapHble pacnuckv Ha akumm Baidu.com Inc., Ha amepukaHckue
fleno3nTapHble pacnuckn Ha akumm PDD Holdings Inc, Ha amepukaHckve Aeno3vTapHble pacnucku Ha akumm JD.com onpeaensieTcs 3a 1 Aeno3vTapHyo pacnucKy
Ha aKuMM W paBHa LieHe 3aKpbiTWsi, OMpeaeneHHOW Ha OpraHWM30BaHHbIX TOprax MOWaAKW MEPBUYHOIO IMCTUHrAa 6a3UCHOrO akTMBa?, 3a MpPeALIECcTBYHOLMI
nocnegHeMy AHI0 3aknoveHns KoHTpakTa AeHb.

B COOTBETCTBMM CO CMMCKOM MapaMeTpoB LeHa MCMONMHEHWs (bloYepcoB Ha Aeno3vTapHble PacnuckM Ha pacyeTHoe 3HauveHue, paBHoe 0,1 cToumocTu
[eno3uTapHou pacnucku Ha akumm ASML Holding onpeaensietcst kak 10 pacyeTHbIX 3HAYeHWi YTO COOTBETCTBYET LiEHE 3aKpbiTUS AEno3UTapHOM pacrcku Ha
akumm ASML Holding N.V., onpeseneHHOM Ha OpraHu30BaHHbLIX TOprax Msolajku NEPBUYHOIO NUCTUHIA 6a3UCHOro akTWBaZ, 3a MpeALLecTBYIOLMIA nocneaHeMy
[HI0 3aKntoyeHns KoHTpakTa AeHb.

B COOTBETCTBMM CO CMMCKOM MapaMeTpoB LieHa MCMOJHeHMsl hblouepcoB Ha akuuu Tencent Holdings Limited onpesensieTca 3a 1 akumio U paBHa LieHe 3aKpbITUs
akumm Tencent Holdings Limited, onpeseneHHoN Ha OpraHW30BaHHbIX TOprax MOLWaAKW MEepBUYHOTO JIMCTUHFA 6a3nUCHOTO akTMBa®, 3a MpeaLlecTByOLMIA
nocieaHeMy [HIO 3ak/oyeHnsi KOHTpakTa AeHb. B COOTBETCTBUM CO CMWCKOM MapaMeTpoB LieHa WCMOfHeHUs ¢bloyepcoB Ha akuuu Xiaomi Corporation
onpezensieTcs 3a 1 akuMio M paBHa LieHe 3aKkpbiTusi akuuu Xiaomi Corporation, onpeaeneHHol Ha OpraHW30BaHHbIX TOprax MOWajKu MepBUYHOTO JIUCTUHIa
6a3uncHoro akTMBa?, 3a MpeaLecTByIOLLMIA NOCeaHeMy AHI0 3akitoueHnst KOHTpakTa AeHb.

HwxenpueeaeHHble rpacdvky MOKasbiBaAKOT NPUBLINL/YOLITOK MO (hbIOUYEPCHOM MO3ULIMM Ha MOMEHT OMpEeAesneHuUs LieHbl UCMOHEHUS] B 3aBUCMMOCTY OT AWHAMUKU
LieHbl 6a31CHOr0 akTvBa. WX MOXHO MCMOMb30BaTb ANsi CPaBHEHUsl C rpacdvkaMu BbINAAT MO APYrMM MPOM3BOAHBIM MHCTPYMEHTAM, M306paXXeHHbIMM B
COOTBETCTBYIOLUMX KOUYEBbIX MHAOPMALMOHHBIX AOKYMeHTax. MpeacTaBnieHHble rpadvky AEMOHCTPUPYIOT /iULb BO3MOXHbIE BapuaHTbl MOJyYeHWst [OXoAa Mo
VHCTPYMEHTaM, HO HE SIBNISIOTCS TOYHbIM ero oTpaeHueM. OUHAHCOBLIV pesy/ibTaT MHBECTopa ByAeT, raBHbIM 06pa3oM, 3aBUCETb OT ABUXKEHUS LieHbl 6asncHOro
akTvBa. Mpacvky MOKa3bIBAIOT MPUBLIIL/YBLITOK MO MO3UUMM MPW 33JAHHOM YPOBHE LieHbl 6a3vCHOTO aKTWBa. Ha ropusoHTanbHOWM OCM MOKasaHbl BO3MOXHbIE
3HaueHue LieHbl 6a3MCHOMO aKTUBa, Ha BEPTUKANbHOM — NPUBLIIb/YBbITOK MO (HbOYEPCHOMY KOHTPaKTY.

1 Mnowaaka nepBMYHOro IMCTUHra 6asoBoro aktuea — NYSE

2 Mnowwaaka NepBUYHOrO NMCTUHra 6asoBoro akTnea — NASDAQ

3 Mnowwaaka NepBUYHOTO SIMCTUHIa 6a30BOr0 akT1Ba (bIOYEPCHOTO KOHTPaKTa Ha akumn TeHceHT XonauHre iumuten — HKEX
4 Mnowaaka NepBUYHOrO SIMCTUHIa 6a30BOr0 akTUBa (hbIOYEPCHOrO KOHTPaKTa Ha akumn Csiomn KopropaiiwH — HKEX



KntoueBol MHOPMaLMOHHbIN AokyMeHT (KW)
@ GROUP dbloyepchbl Ha MHOCTPaHHbIE LieHHbIe GyMari

Puckn

MpubbINb
Mokynka ¢hblOYEPCHOro KOHTPaKTa Ha MHOCTPaHHbIE LieHHble bymaru

MuHMManbHas CyMMa BJIOXKEHMIA: COOTBETCTBYET pa3Mepy rapaHTUIHOro obecneyeHns
OxnaaHus MHBecTopa: PbiHOK Ha noabéme. Mokynasi ¢btoyepc, MHBECTOP OXWUAAET,
4TO LieHa 6a31CHOro akTMBa BblpacTeT.

Pacuet chmHaHCcOBOro pesysnbtarta: npubbiib UM YOBITOK MO UCTEYEHUU CPOKA XKU3HU
(bloyepca paccuUMTLIBAETCS KaK pasHUL@ Mexay LEHON MCMOMHEHUS NO3UUMKM U LieHOW »
OTKpbITUA. ECAM LeHa MCMONHEHWs! MpeBblWAET LEeHy OTKPbITUS, WHBECTOp Monyyaer
npubbINb. EC LeHa UCMOMHEHUST HUXKE LieHbl OTKPbITUS, MHBECTOP MOJsy4YaeT yobITOK.
TakMM 06pa3oM, pa3Mep MpubbIIM MO (bIOYEPCY HEOrpaHUYEH, TakXKe Kak U YObITOK.
CylLecTBYeT pUCK MOTepsiTb BCE BIOXEHHbIE CPEACTBA, M WHBECTOPY MPUAETCS BHECTU
[OMONHUTENbHbIE  NNAaTeXW, 3HAYMTEeNbHO  MpeBblWAloWMe  pasMep  M3HaYanbHO —  Y6LITOK N0 ATMHHOM! MO3KLMK
BnoxeHHoro 0. YELITOK

Mpopaxa ¢hblOYEPCHOro KOHTPaKTa Ha MHOCTPaHHble LieHHble 6ymaru
MuHMManbHasi CyMMa BJIOYKEHMI: COOTBETCTBYET pa3Mepy rapaHTUMHOrO obecrneyeHnst  Mpubbinb
OxumaaHusa MHBECTopa: PbiHOYHLIN crad. MpoaaBas dbloYepc, MHBECTOP OXWMAAET, UTO 1
LieHa 6a3ncHOro akTmuea byAeT CHMXKAaTLCS. .
PacueT ¢hMHAHCOBOro pesysibTaTa: Npubbiib UM YBLITOK MO UCTEYEHUN CPOKa XKU3HM YBLITOK N0 KOPOTKOW NO3MLIMHU
(dbloyepca paccUMTLIBAETCA KakK pasHULA MeXAy LEHOW OTKPbITUS MO3WULMM U LieHOW
UCTONHEHUS. ECM LeHa WCMOMHEHWs MPeBbIWAET LEeHy OTKPbITUS, WHBECTOP MosyvaeT
y6bITOK. ECfM LeHa UCTMONHEHUSI HUXXE LieHbl OTKPbITUS, MHBECTOP MOyYaeT NpubbINb.
TakuM 06pa3oM, pa3Mep MpubbIM MO (bIOYEPCY HEOrpaHMYEH, TakXKe Kak U YyObITOK. P gaschoro axrvea
CyLLecTBYeT pUCK MOTEepsiTb BCE B/IOXEHHbIE CPEACTBA, M WHBECTOPY MPUAETCS BHECTU
[OMONHUTENbHbIE  MNAaTeXW, 3HAYMTENbHO  MpEeBblWAloWMe pasMep  M3HaYanbHO
BnoxeHHoro 0.

P BaancHoro aKTHea

MpuBbINL MO ANMHHOW NO3MUMK

MpHBLING N0 KOPOTKOA MO3UUMK

>

b

Y6bITOK
BesycnoBHo, (hMHaAHCOBLIN pe3ynbTaT MHBECTOpa 3aBWUCMT NaBHbIM 06pa3oM OT ero cTparteruu. BbiwenpuBeaeHHble pacyeTbl (MHAHCOBOrO pesynbTata no
OTKPBLITOW MO3uLMK BO (hblovepce BKIIOYAIOT BCE A0XOAbI/YObITKM, CBA3aHHbIE C KonebaHUaAMM LieH caMoro 6a3McHOro akTuBa. B HUX He y4MTbIBAKOTCS pacxoabl
Ha 6pokepckoe 06CyXMBaHME MM UHbIE COMYTCTBYIOWME pacxoabl. Hanorosble acnekTbl TakKe He YUUTHIBAOTCS B BbILLEN3/IOKEHHBIX CLEEHapUsX.

Komuccum m nHble pacxopbl

Ha CpouyHOM pblHKe MocKoBCKoV Bupxu Telikep (Moa TeKepoM MOHMMAETCS YYaCTHWK TOProB, 3aK/OYalLMKA CAENKW MO YXE BbICTABNEHHbIM 3asiBKaM)
YNIauvBaeT GUPXKEBYIO U KIIMPUHIOBYIO KOMUCCUM 33 OTKPbITUE U 3aKpbiTe CAENkU. Melikep (Y4aCTHWUK TOProB, KOTOPbIV BbICTAB/SIET 3asBKY Y B CTakaH NepBbiM)
KOMUCCHIO HE NNaTUT. 3a yAep>KaHUe OTKPbITOM MO3ULMM MO KOHTPaKTy KOMUCCHSI He B3UMAETCsi. 3a UCTMONHEHUE KOHTpaKTa B3UMAETCsl K/IMPUHIOBasi KOMUCCHSI.
Pa3mepbl Bcex TapuhoB MOXHO HalTW Mo aapecy https://www.moex.com/s93. HyXHO yuuTbIBaTb, YTO 6pOKep Takxke B3MMAET KOMUCCUIO C KaXKAOoW omepauuu,
pasMepbl 6POKEpCKOM KOMUCCUM YCTaHaBNMBAIOTCS CaMWUM 6POKEPOM U yKa3aHbl B BalleM AOroBope 6poKepcKkoro o6cny>kmBaHus. [Ans ¢biovepcoB Ha MHAEKChI
YCTaHOBJIEH CleAytoLLMiA pasMep CyMMapHOU KoMuUccumn (BMpPXKEBOM U KITMPUHTOBOM):

F'pynna KOHTPaKTOB CyMMapHas 6a30Basi CTaBKa KOMMCCUU
Npy 3aK/1IF0YEHUN CAENI0K Ha OCHOBaHUM NpyU 3aK/1IF04EHUN CAENOK Ha OCHOBaHUM
aApecHbIX 3as8BOK, B3UMAETCA C KaXKAoM 6e3appecHbIX 3asBOK,
CTOPOHbI NO cAenke B3MMaeTcs No caesikaM Telikepa
®oHaoBbIE KOHTPAKTHI 0,0066 % 0,0198 %

YcnoBus «Bbixofa>» U3 NPoAyKTa

MockoBckas Bupxa He MOXEeT yka3aTb peKOMeHﬂyeMbll‘/'I nepuoa yaepxaHus OTKprTOl7l no3uuMn Mo KOHTPAKTY, MOCKOJIbKY OH 3aBUCUT OT I'IOTpe6HOCTel‘;I
WHBECTOpa. MakcuMManbHbIn CPOK yaep>XaHua no3vunm orpaHnyeH [aTon mocneaHero TOProBoro AHA KOHTpakTa, MUHUMabHbIA He orpaHuyeH Huyem. Mo3unums
MOXeT 6bITb 3aKpbiTa NyTeM 3aKN04eHUA OCbCGTHOﬁ CAENIKU C KOHTPaKTOM.

Bpokep mMoxeT I'IOTpeGOBaTb OT MHBECTOPa 3aKpbiTb MO3MUKUIO MO KOHTPaKTy nmMbo caMoCToATENBHO NPUHYAUTENBHO 3aKpbiTb MO3MUUIO KIIMEHTA A0 HACTYMJIEHUA
MOMEHTa npeKpalleHUsa TOproB KOHTPaKTOM.

O6s13aTenbCcTBa N0 BHECEHUIO rapaHTUiiHOro obecneueHuns

B MOMeHT coBepLUeHUs CAenKW Y Y4aCTHUKOB CAEenkn 6rIoKMpyeTcs YacTb UMW NPOLEHT OT HOMUHANbBHOW CTOMMOCTU KOHTPaKTa — rapaHTuiiHoe obecneyeHune Um
o (https://www.moex.com/ru/derivatives/go_futures.aspx). Pa3mep IO onpegenser HKL| B cootseTctBuM cC lMpuHumnamn pacyeta FO Ha CpOYHOM pblHKE
(https://www.nationalclearingcentre.ru/catalog/0302/281). Y4acTHUKM KnupuHra (6pokepbl) MOTYT NPUMEHSTL AN CBOMX KIMEHTOB WHAMBMAYanbHblE HACTPOMKK
napameTpoB, BAUSIOWMX Ha pasmep 0.

BaXHO OTMETWUTb, YTO MEXaHW3M yrnpaB/eHusi puckamMy Ha CpOYHOM pblHKe MOCKOBCKOM BMpXuW npeanonaraeT yCTaHOBMEHWE FpaHML, LEHOBOrO Kopuzopa no
KaXIOMy KOHTPaKTy C KaXAblM CPOKOM WCMOSHEHUS. B xoae TOProB LeHa Ha (blovepc U3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEM U HWXKHeW rpaHuuen
LIeHOBOrO KOpWAOPa, MpW 3TOM NpefyCMOTPEHbl MEeXaHW3Mbl M3MEHEHMSI rpaHuL, LIEHOBOr0 KOPMAOPa B 3aBUCMMOCTW OT KOHBIOHKTYPbl pblHKA. MOHWUTOPUHF U
M3MEHEHWE [paHWL LeHOBOro Kopuaopa (blodepcHbIX KOHTpakToB ocyuwectensier HKO HKL, (AO) B cooTtBeTcTBMM C MeToaukon onpeageneHus HKO
"HaumoHanbHbIi_ KnupuHrosbii LleHTp" (AKUMOHepHOoe 06LecTB0) pUCK napaMeTpoB Ha CPOYHOM DbIHKE. PUCK-MapaMeTpbl, UCMOMb3yeMble Ans MOHUTOPUHIA M
M3MEHEHMWS rpaHuL, LEHOBOr0 KOpMAOPa (blOYEPCHbIX KOHTPAKTOB AOCTYMHbI MO CCbliKe. M3MeHeHWe rpaHuL, LeHOBOro KOpuAopa COMPOBOXAAETCS NepecyeToM
rapaHTuiiHoro o6ecneyexus (I0).

YXano6b! M NnpeanoxeHus

PO3HMYHbIE WHBECTOPbI MOTYT HanpaBUTb CBOW MPEANoXEeHWUs WAn anobbl 6pokepy wnm 6aHKy, C KOTOPbIM OHW COTPYAHWYAIOT. XKanobbl B OTHOLLEHWUM
LesTenbHOCTM MOCKOBCKOWM BUpXW MoryT 6biTb HanpaBneHbl B MUCbMEHHOM BuAae Mo agpecy 125009 r. Mocksa, Bonblioi Kucnosckui nep., A4. 13 unum no
3NEKTPOHHOM MoyTe help@moex.com.
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