KntoueBon MHMOPMaUMOHHbIM AokyMeHT (KUA) \\\\. \\\\\\

PacyeTHbI (PbloYepc Ha MLLEeHNLY §’ :
[y Groue 1}

3aronoBok

Llenb nokyMeHTa:
KntoueBol MHGOpMaLMOHHbIM AokyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. MHdopMaums npuBeaeHa Ansi NOHUMaHUS CYLLECTBEHHBIX XapaKTEPUCTUK
1 PUCKOB (PMHAHCOBOrO NPOAyKTa, a Takxke ANns YA06CTBa ero cpaBHEHUs C APYrMMM (DUHAHCOBLIMM NPOAYKTaMu

MpoaykT:
®bloYEepPCHbI KOHTPAKT Ha NIIEHULY
KoHTakTbl: +7 (495) 363-3232 email: Derivatives@moex.com

BHumaHue! L. [lpogykT He SB/ISETCS IPOCTbIM U MOXET ObiTb C/IOXKHBIM LIS [TOHUMAHMS.
II. lpegyripexaenHns.
1. Bbl MOXXETE 110TEPSTE BO/IBLIUIE, YEM B/IOKNIN
2. CpescTBa He 3acTpaxoBaHbl (HE rapaHTUpOBaHbl) rocyaapCTBoM.

MpoaykT (Bua, poxon, nopsaaok ero pacyera)

Bua: PacyeTHbIN (bloYepCHbI KOHTPAKT Ha MlweHuly (aanee — dbloyepc Ha MWeHWULY) SIBNSETCS NMPOM3BOAHBIM (DUHAHCOBLIM WHCTPYMEHTOM B COOTBETCTBUM C
®epepanbHbIM 3aKOHOM 0T 22.04.1996 N 39-03 «O pbiHKe LieHHbIX 6ymar».

Xapaktepuctunku ¢bro4epCcHOro KOHTpaKTa:

®bloyepc Ha MiweHnLy SBASeTcs (bloYepCHbIM KOHTPaAKTOM, 6a3uCHbIM aKTMBOM KOTOPOrO SIBASIETCS MWeEeHMLA C CoAepXaHueM npoTtemHa He meHee 11,5% Ha
ycnosusix noctasku CPT HoBopoccuick. JIOT ofHOTO hblOYEpPCHOTrO KOHTPakTa — OAHa TOHHA. KoTupoBka ykasaHa B pyb6nsx 3a TOHHy. Cneundukaumu
(bloYepCHBLIX KOHTPaKTOB MpeacTaBneHbl Ha canTe (https://fs.moex.com/files/24522). B cneundukaumm (cnvucke napameTpoB) ykasaHbl koA 6a3ucHOro akTuea
KOHTpaKTa, €AuMHWLA W3MEepeHWs PacyeTHOW LEeHbl, MWHUManbHbIA LWar LeHbl, CTOMMOCTb MWUHWMMANbHOTO Lara LEeHbl, JIOT KOHTpaKTa, MOpsAoK pacyéTa,
HaUMCNEHNS! U CMUCaHWS BapUALIMOHHOW Mapiu, MOpSAOK WUCMOMHEHWUS! KOHTPaKTa, BPeMs MpeKpalleHns ToproB. HoMUHanbHbIM 06bEM KOHTpaKTa NpeacTaBnseT
co60ii NpoM3BeAeHNe pacHeTHOM LieHbl KOHTPaKTa Ha YacTHOE OT AeNEeHNst CTOMMOCTU Luara LeHbl Ha MUHMMANbHBIV LWar LieHbl, yKa3aHHbIe B creumdbukaumm.

B MOMEHT BbICTABNIEHUSI 3asIBKW MO KOHTPAKTY Y YYACTHUKOB CAENKU Griokupyercs YacTb MM MPOLEHT OT HOMWHANbHOW CTOMMOCTU KOHTpaKTa — rapaHTuiiHoe
obecrieyeHve  (manee — [0) (https://www.moex.com/ru/derivatives/go_futures.aspx). Pasvep O M Nopsaok €ro pacyeta ONpeaensieTcs KAMpUHroBoW
opraHu3aumeil — LEHTpanbHbIM KOHTPareHToM — HauuoHanbHbIM KnupuHroBbiM LIEHTpoM B cOOTBETCTBUM C [MpaBunamu knupuHra HebaHKOBCKOM KpeauTHOW
OpraH13aumu-LeHTPanbHOrO KOHTpareHTa «HaunoHanbHbIi KnupuHrossblid LieHTp» (AKLMOHepHoe oblectso). YacTb IV. MpaBuna KNMpUHra Ha CPOYHOM pbIHKE U
MpuHumnamm pacyeta MO Ha CpoyHoMm pbiHke (https://www.nationalclearingcentre.ru/catalog/0302/281). 3a HeckonbKO AHEN A0 UCMONHeHUs OBs3aTenbcTea Mo
noctaBke Bupxa octaBnsieT 3a co6oi NpaBo yBenuunTb MO Mo KOHTPaKTY.

OavH pas B TeYeHWe TOProBOro AHS MO OKOHYaHWM OCHOBHOM TOPrOBOM CECCUM OMpeAensieTcs pacyeTHas LeHa dblovepca. OnpeaeneHne npubbinu unm ybbiTka
1o No3uumm (T.e. HAUMCNEHWE BapUaLIMOHHOM MapXu) Takxke NMPOUCXOAUT OAUH pa3 B XOAe KMPUHroBon ceccun mark-to-market (m-t-m). ®uHaHCOBbIV pe3ynbTaT
M0 KOHTPaKTY MOXHO 3avKCUpOBaTb [0 €ro MCMOSMHEHUS MPU 3aKpbITUM MO3WULMIA MyTEM COBEPLIEHUS MPOTMBOMONOXHOM (O(CETHON) CAENKU C 3TUM Xe
KOHTPaKTOM. 3aKpbiTUe MO3ULMWM MO KOHTPaKTy BO3MOXHO B Jt0GOW TOProBbll AeHb, BK/OYAs MOCNEAHWI TOProBbli AeHb. TakuM o6pa3oM, nokynatenb
(bbIOYEPCHOrO KOHTPaKTa OTKPbIBAET MO3ULMIO MOKYNKOM chbloyepca, a 3aKpblBaeT MO3ULMIO CAENKOW Mpofaxu 3TOro e KOHTpakTa. lMpoaaBel, OTKpblBaeT
no3vLMI0 NyTeM MNpoaaxu dblouepca, M 3aKpbIBAaeT MO3ULMIO MOKYNKOM 3TOro xe biovepca. OB6Lmii DUMHAHCOBLIM pe3ynbTaT MoKynaTens/npoAaBLa paBeH
CyMMapHOW BapuaLMOHHOW Mapxe (C yY4eTOM 3HaKa) 3a BeCb Nepuoj YAEPXaHWUs! OTKPLITOW MO3ULMKM MO KOHTPAKTY.

®bloyepc Ha MIIEHULY aBTOMAaTUYECKWM MCMOSHSIETCS MO OKOHYaHWM CPOKa AEWCTBUS KOHTPaKTa EeXEMECSYHO, B pacyeTHbI AeHb, Cheaylowui 3a nepsbiM
TOProBbIM [HEM Mecsila WM rofa WCMOMHEHWSI MO OKOHYaHMM CpoKa AeNCTBUS KOHTpakTa. LleHa ucnonHeHus KOHTpakTa CuUMTaeTcs paBHOM
cpenHeapnhMeTUUECKOMY 3HAUEeHWIO MHAEeKCa' MLIEHWLbl Ha YCroBusX noctaski CPT Hosopoccuiick 3a 5 KaneHaapHbIX AHEM, NpeallecTsylolmx nocneaHeMy
TOProBoMy fHI0 KoHTpakTa (Bktoyasi nocnefHuin TOproBblii A€Hb KOHTPaKTa), OKPYrNEHHOMY C TOYHOCTbIO A0 1 py6nsi. MocneaHUM TOproBbiM AHEM KOHTPaKTa
SIBNSIETCSA NOCNEAHUI TOProBbIl AeHb MecsLa U rofia UCMOHEHWS.

Ecnun nHBecTop He coBeplUMT OCeTHYIO CAEMKY A0 3aKpbiTWS, BapuaLMOHHas Mapxa byAeT HauucneHa Ha ero cYeT no pesynbTaTtaM WUCMOSIHEHWUS! KOHTPaKTa, ero
(bMHaHCOBbLIN pe3ynbTaT 3a NocneaHUin TOproBblli AeHb KOHTpaKTa ByAeT paBeH pasHuLE MexAy LEHOM UCMOMHEHUS KOHTPaKTa U MoCneaHel pacyeTHoM LieHow
KOHTpaKTa MpeabiayLiero ToproBoro AHs. ECvM MHBECTOP OTKPbIN NO3ULMIO MO KOHTPAKTY B NOCNEAHUI TOProBblii A€Hb KOHTPaKTa, TO ero pMHaHCOBbLIA pesynbTaTt
6yneT paBeH pasHuLUe MeXay LEHOW WCMOMHEHWS KOHTPaKTa U LieHOW OTKpbITUS no3uumn. Ha CpoyHOM pbliHke MOCKOBCKOM BUpXU OAHOBPEMEHHO TOPrytoTCs
bloYepcbl Ha MLWEHWLY C pa3HbIMWU CPOKaMM UCMOMHEHMUS. MOCMOTPETb KONMYECTBO 3aBEAEHHbIX CPOKOB, @ TakXXe y3HaTb MH(OPMaLMIO O Toprax Mo KaXxaoMy
KOHTPaKTy MOXHO Ha cTpaHuue https://www.moex.com/ru/derivatives/contracts.aspx?p=act .

MpoaykT npeaHasHayeH ANA BCeX TUMNOB MHBECTOPOB, HO BaXXHO OTMETUTb, YTO TOProB/AsA NMPOM3BOAHbIMM (PMHAHCOBBIMM MHCTPYMEHTaMMu
noAxXoAMT He BCEM MHBECTOpaM, TaK KaK COMpsiKeHa C HalnuueM pucka (hMHAHCOBBLIX MOTEPb OT B/IOXKEHUsA cpeAcTB. ®Pblouepchbl ABAAIOTCA
MHCTPYMEHTOM, KOTOPbIii TOPryercsi «C Mjie4oM», YTO NofpasyMeBaeT, YTO MOKynasi KOHTPaKT, MHBECTOP MJIaTUT TOJIbKO 4acTb CTOMMOCTH
KOHTpaKTa, a He BCIO CYMMY LIe/IMKOM, HO LieHOBble KosiebaHusi MOryT MPUBECTU K NMOTepsiM, NMPEBbILLAIOWMUM CYMMYy CPEACTB ynJlauyeHHbIX 3a
OTKpbITHE No3uunun. Takum o6pa3om, TOpProssisi NPoM3BOAHbIMM (PMHAHCOBLIMU MHCTPYMEHTaMK, TpebyeT OT MHBecTopa KBanudpukauum, 3HaHUs
NPOAYKTA, ONbiTa COBEpLUEHUS CAEeNOoK C ¢blouepcaMy Wian ApYruMU NPoAYKTaMU C KPEAUTHBIM «MJIEYOM>, YCTOMUMBOCTU PUCKY U FOTOBHOCTH
HecTy Y6bITKM CBEpX B/IOXKEHHO CyMMbl.

Puckm

X T e——

HusKkmi ypoBeHb pucka BbICOKM ypOBEHb prcKka
VYposeHsb pucka: 7

PUCK MOXET CUIIbHO BapbUPOBATLCS B 3aBUCUMOCTU OT CPOKA
YAEPKaHNS OTKPLITON rMo3uuymm. Takxe CyLUECTBYET psa CTpaTermi

C OrpaHuYeHHbIM PUCKOM. TEM HE MEHEE, CYILECTBYET PUCK TOIO,

YTO MHBECTOP BYAET BbIHY)XAEH 3aKPbITb MO3NLMIO CO 3HAYNTEIbHBIMU
10TEPIMU.

! LIeHOBOM MHAEKC MLLeHMLbI Ha ycnoBusix noctaBku CPT HoBopoccuiick (koa uHaekca - WHCPT), paccunTbiBaeMblii AO HTB B COOTBETCTBUM C METOAMKOW,
0ny6MKOBaHHON Ha oduUManbHOM caliTe www.hamex.org
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Puckn

+  CyMMapHblii MokasaTe/lb puUcka MOKa3blBAaeT HACKO/bKO Bbllle BEpPOSITHOCTb MOTEpb MO JaHHOMY MPOAYKTY M3-338 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
[pYrvMy npogykTamu. Mo Haweli OLEeHKe, PUCKOBaHHOCTb (DblOYEpCOB Ha MLUIEHMLY OLeHMBaeTcs Ha 7 w3 7 6asioB, YTO COOTBETCTBYET MaKCUMasbHOMY
pUCKy.

+ B HekoTOpbIX Cyyasx BBUAY HEBMArompuUsTHbIX PbIHOYHBIX KONME6aHU WHBECTOPY MPUAETCS BHECTU AOMOJHUTENbHOE ObecneveHue Ans MopAepaHus
(bbloyepcHol No3vumn. O6wWMiA Y6bITOK, KOTOPbIH MHBECTOP NOHECET B pe3y/ibTaTe, MOXKET 3HAYNTENIbHO NPEBbICUTb BJ/IOKEHHYIO CYMMY.

+  CpouHblli pbIHOK 06ECneyYnBaeT TOpru (UHAHCOBbIM MHCTPYMEHTOM, HO HWU KOMMaHuM pynnbl «MocKOBCKasi BUpxa», HU MapKeT-MeWKepbl HE rapaHTUpYIOT
NPUCYTCTBUE IMKBUAHOCTU HA MHCTPYMEHTE B 060 MOMEHT BpEMEHU. [NaBHbIM 06pa3oM, IMKBUMAHOCTb 3aBUCUT OT Ha/lW4Mst Cpoca M MPEAsIoXeHUs Ha
pblHKe. Bbicokasi ToproBasi akTUBHOCTb, HabniogaeMasi B OnpeaeneHHblii MOMEHT BPEMEHU, HE FapaHTUPYET ee Hannuue B obol Apyroii MOMEHT BPEMEHH.

+  [lokynka wnu npojaxa @blOYEPCHOrO KOHTPakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBAsi MPOW3BOAHBIMM  (DUHAHCOBBLIMM
VHCTpYMeHTaMu TpebyeT Hanmumus 3HaHui O NpoayKTe U ero puckax. Mpubbinb Uan ybbIToK No (bloYepCHON MO3ULMK 3aBUCUT OT PasHULbI LIEHbI 3aKpbITUS U
LIeHbl OTKPbITUSI MO3MLMW MO KOHTPaKTy. PacyeTHasi LeHa dblouepca 3aBUCKUT OT psga (DakTopoB, B TOM YWC/IE OT: ABWXKEHUs LEHbl 6a3UCHOrO aKTUBa,
OXWIaHWI MHBECTOPOB, HOBOCTHbIX COBbITUI. KpoMe Toro, pasmMep Npubbinv UM y6biTKa Mo no3vumy Bo dbiodepce CUIbHO 3aBUCUT OT TOTO, kak WHBECTOP
UCMNOMb3yeT CaM UHCTPYMEHT. Tak, (bloYepCHbIii KOHTPaKT MOXET MCMO/b30BaTbCs Kak MHCTPYMEHT YNpaB/ieHUs pUckaMu (XeIpKMpoBaHuWs) NOTepb Ha pbiHKe
CMOT WAW MOTEPb OT APYruX BUAOB ONEPaLMOHHON AeATeNbHOCTH, CUNIbHO 3aBUCSILLEN OT AMHAMMKU LieHbl KOHKPETHOrO 6a3MCHOr0 akTWBa, TakXe MHCTPYMEHT
MOXET 6bITb UCMOJb30BaH Kak anbTepPHATUBHOE BIIOXEHUE CPEACTB C Lie/blo MOJyYeHUst UHBECTULIMOHHOMN NpUBLIN.

UcnonHeHne KOHTpaKTa

HuxenpuBeaeHHble rpacuky NokasbiBaloT NpubbIIb/YEbITOK MO hbOYEPCHON MO3ULMKM Ha MOMEHT OMpeAeneHusl LeHbl UCMOSIHEHUS B 3aBUCUMOCTU OT AMHAMUKU
LeHbl 6a3ucHOro aktvea. WX MOXHO WCnonb3oBaTb ANS CPaBHEHWs C rpadukamMu BbiNiaT MO APYrMM MNPOW3BOAHBIM WMHCTPYMEHTaM, W306paXXeHHbIMU B
COOTBETCTBYIOLUMX KIOYEBbIX MHPOPMALIMOHHbBIX AOKYMEHTaX.

MpeacTaBneHHble rpaduKknM AEMOHCTPUPYIOT MWL BO3MOXHbIE BapWaHTbl MOSyYEHWS! [OXOAA MO MHCTPYMEHTaM, HO He SIBNSIOTCS TOYHbIM €ro OTpaXXeHWeM.
®UHaAHCOBbLIN pe3ynbTaT MHBeCTopa 6yaeT, rnaBHbIM 06pa3oM, 3aBUCETb OT ABWKEHWSI LieHbl 6a3ncHoro aktuea. Mpaduky nokasblBaloT MpubblIb/y6bITOK Mo
no3uLMK Npu 3aaHHOM YPOBHE LieHbl 6a31UCcHOro akTuBa. Ha ropusoHTanbHOM OCK MokasaHbl BO3MOXHbIE 3HaUYeHWe LieHbl 6a3UCHOr0 akTMBa, Ha BEPTUKANbHON —
npubbIIb/YBbITOK MO PbOYEPCHOMY KOHTPaKTY.

Mokynka (hbIOYEPCHOro KOHTPAaKTa Ha MWEHN MpHBLINL
MuHMManbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pa3Mepy rapaHTMIAHOIO
obecneyeHus

OxmpaHua uHBecTopa: PbiHOK Ha noabéme. [lokynasi dbloyepc, MHBECTOP
0XMWAAET, YTO LieHa 6a3nCHOro akTMBa BblpacTeT.

PacueT ¢pMHaHCOBOro pesynbTaTa: npubbiib UM YOLITOK MO UCTEYEHWUN CpOKa
XU3HWU (blOYEPCA PaCCUMTBLIBAETCS KaK pasHULA MeXay LUEHON WCMOMHEHUs +
no3vLUMK W LIEHOW OTKPbITUS. ECNM LieHa MCMONMHEHWUS MPEBbIWAET LEHY OTKPbITUS,
MHBECTOp MosyyaeT npubbinb. ECAM LeHa WCMONMHEHWS! HWXKE LEeHbl OTKPbITUS,
MHBECTOP MOMYYa€ET Y6bITOK. — [pwBbinb N0 ANWHHON MO3MLMK
TakuMm 06pa3oM, pasmep NpubbIIM MO (bloYEPCY HEOrpaHUYEH, Takke Kak W .
y6bIToK. CyLIecTByeT PUCK MOTepsTb BCE BNOXEHHLIE CPeacTsa, W WHBECTOPY Y6bITOK MO ANMHHOM NO3ULMM
NpUAETCS BHECTU AOMONHUTENbHbIE NNATEXW, 3HAYMTENbHO MpeBbILIAlOWME pa3Mep Y6uiToK

M3HayanbHO BROXeHHoro 0.

P Baancroro akTHea

Mpoaaxa dbOYEPCHOro KOHTPAKTa Ha MLEHN
MuHMMaNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHHOIO ———— T[pu6bINb N0 KOPOTKOW NO3ULIMK
obecneyeHus

OxumpaaHMa MHBecTopa: PblHOYHbIM cnag. [poaaBas bloyepc, WHBECTOP
0XWAAET, YTO LieHa 6a3nCHOro akTMBa ByAeT CHMXKATbCS.

PacueT ¢pMHaHCOBOro pesynbTaTa: npubbiib UM YOLITOK MO UCTEYEHWUU CpOKa .
XU3HU (DbloYEPCa PacCUMTLIBAETCS Kak PasHMLA MEXAY LIEHOW OTKPLITUS MO3ULUMN W p
LIEHON MCMoNHEHMs. ECnn LieHa MCMOSTHEHMS MPEBbLILLAET LieHY OTKPbITUS, UHBECTOP Baswcnoro axTisa
nonyyaet YbbITOK. ECMM LEeHa MCMOMHEHUS HUXKE LEHbl OTKPbITUS, WHBECTOP
nosiyyaeT Npubbinb.

TakuMm 06pa3oM, pasmep npubbiM Mo (bloYepcy HEOrpaHUYEH, Takke Kak U
y6bITOK. CyLIECTBYET PUCK TMOTEPSTb BCE B/IOXEHHbIE CPeAcTBa, WM WMHBECTOPY
NpUAETCS BHECTU AOMOSHUTENbHBIE NNATEXM, 3HAUUTENBHO MPEBbLILIAWME pa3Mep
M3HayanbHO BROXeHHoro 0.
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YBLITOK N0 KOPOTKOA NOIMLMM

-

Y6bITOK

Be3ycnosHo, (.JpVIHaHCOBbIIZ pe3ynbTaT UHBECTOpPa 3aBUCWUT NaBHbIM 06p630M OT ero crpateruv. BbllwenpvBeaeHHble pacyeTbl d.)MHaHCOBOFO pe3ynbTtata no
OTKprTOﬁ nosnuuun BO d)blO‘-lepCE BK/IIO4alOT BCE ,U,OXO,ClbI/yﬁbITKM, cBsi3aHHble ¢ konebaHusiMM LeH camoro 6asncHoro akTnea. B Hux He YYUTLIBAKOTCA pacxoAbl Ha
GDOKGDCKOQ OGCJ'IY)KMBaHMe WM UHbIE CONYTCTBYIOLIME pacXoabl. Hanorosble acneKTbl TaKXKe HE YYUTLIBAIOTCS B BbILLEN3IOXEHHbIX CLEHApUsX.

KoMuccum n nHble pacxoabl

Ha CpouyHOM pblHKe MOCKOBCKOW Bupxn Telikep (Moa TelKepoM MOHWUMAETCS YYaCTHUK TOProB, 3aK/OYalolMii COENKW MO YXKE BbICTABNEHHbIM 3asiBKam)
ynnaumBaeT GUPXEBYIO Y KIVPUHIOBYIO KOMUCCUU 3a OTKPBITUE U 3aKpbiTUe cAenku. Melikep (y4acTHUK TOProB, KOTOPbIM BbICTAB/SIET 3asBKy B CTakaH NepBbiM)
KOMMCCHIO HE NNaTuT. 3a yAepXXaHue OTKPbITOM MO3ULMM MO KOHTPaKTy KOMUCCHSI He B3UMAETCsl. 3@ UCMOSHEHUE KOHTpaKTa B3UMAETCs KIIMPUHIOBasi KOMUCCHS.
Pa3mepbl Bcex TapudoB MOXHO HalTu Mo agpecy https://www.moex.com/s93. HyXHO yunTbiBaTb, YTO 6POKEp TakXKe B3VMAET KOMUCCUIO C KaXKaou onepauuu,
pasMepbl GPOKEPCKON KOMWUCCUM YCTaHaB/MBAIOTCS CaMuM GpOKEpOM M yKasaHbl B BalleM [OroBope 6pokepckoro o6cnyxuBaHus. [ns thblouepcoB Ha TOBapbl
YCTaHOB/IEH ClefytoLmMii pa3Mep CyMMapHOU komuccuy (BMpXXEBOMN 1 KIIMPUHIOBOIA):

IFpynna KOHTPaKTOB CyMMapHas 6a3oBas cTaBKa KOMMCCUM
MpY 3aK/II04EHNMN CAENIOK Ha OCHOBAHMM Npy 3aK/II0MEHNN CAENTIOK HAa OCHOBaHUMN
aApecHbIX 3asBOK, B3MMaETCs C KaXkaoi 6e3aApecHbIX 3asBOK,
CTOpOHbI NO cAenke B3MMaeTCA NOo cAesikaM Telikepa

ToBapHble KOHTPaKTbI 0,0044 % 0,0132 %
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YcnoBus «Bbixofa>» U3 NPoAyKTa

MAO MockoBckasi bupxa He MOXET yka3aTb peKOMEHAYeMbl Mepuoj yAepXKaHUs OTKPLITOM MO3WLMKM MO KOHTPaKTY, MOCKOJbKY OH 3aBWUCUT OT MOTpebHOCTel
MHBecTopa. MakcyManbHbI CPOK yAepXaHUsi MO3UUMM OrpaHUYeH AaTol MOC/IeAHEro TOProBoro AHS KOHTPaKTa, MUHUMAsbHBIA HEe OrpaHuyeH HuueM. lMosvums
MOXET BbITb 3aKpbITa MyTeM 3aK/IO4EHNUS1 OPCETHON CAENKM C KOHTPAKTOM.

Bpokep MoxeT noTpeboBaTb OT MHBECTOPA 3aKPbiTb MO3ULIMIO MO KOHTPAKTY JIM60 CaMOCTOSTENbHO NMPUHYAUTENbHO 3aKPbiTh MO3ULMIO KIIMEHTA A0 HaCTyr/eHus
MOMEHTa NpeKpaLLeHNst TOProB KOHTPAKTOM.

06s3aTenbCTBa N0 BHECEHUIO rapaHTuﬁHoro obecneueHus

lMpu 3aK/0YeHNN KOHTPaKTa, MOKyMaTesio AOCTaTO4HO 0becneunTb Hanmyme Ha CooTBETCTBYoLEM PacyeTHoM koae ObecneyeHns B pasMepe YacTu Uav npoLeHTa
OT HOMMHa/IbHOW CTOMMOCTM KOHTpakTa — rapaHTuiiHoro obecneuenmns (https://www.moex.com/ru/derivatives/go futures.aspx). Pasmep IO onpegenset HKL| B
COOTBETCTBMM C lMpaBunamu KInpuHra HebaHKOBCKOW KpeauTHON OpraHv3aLmMmn-LEHTPanbHOro KOHTpareHTa «HaumoHanbHbli KnupuHroBblid LieHTp» (AKLMOHepHoe
o6LwwecTBo). YacTtb Iv. MpaBuna KNUpUHra Ha CPOYHOM PbIHKE " MpuHuMnamm pacyeTa ro Ha CpoyHoMm PbIHKE
(https://www.nationalclearingcentre.ru/catalog/0302/281). YyacTHUkM knupuHra (6pokepbl) MOTYT NPUMEHSTb AN CBOMX K/IMEHTOB WHAVBUAYaNbHbIE HAaCTPOWKM
napameTpoB, BAMSIOWLMX Ha pa3mep 0.

BaXHO OTMETUTb, YTO MeXaHW3M yrpaBnieHns puckamm Ha CpoyHoM pbiHke MAO MockoBckasi bupika npeanonaraeT ycTaHOB/IEHUE rpaHuL, LIEHOBOrO Kopuaopa no
KaX/IOMy KOHTPaKTy C KaXAblM CPOKOM WCMOJSIHEHUS. B xode TOProB LeHa Ha (bloYepc M3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEW U HMXKHEW rpaHuLen
LIEHOBOrO KOPWAOPa, NMpY 3TOM MpesyCMOTPeHbl MEXaHWU3Mbl M3MEHEHUS TPaHuL, LIEHOBOrO KOpMAOpa B 3aBMCMMOCTM OT KOHBIOHKTYPbl PblHKA. MOHUTOPUHI K
M3MEHEHWE TFpaHWL LEHOBOro Kopuaopa (bloYepcHbIX KOHTpakToB ocyuwectensieT HKO HKL, (AO) B cooTtBeTcTBUM C MeToaukon onpegeneHvs HKO
"HaunoHanbHbIi KnvpuHroebiid LleHTp" (AkuvoHepHoe 06LecTBo) puck napameTpoB Ha CpOYHOM pbIHKE. PUck-napaMeTpbl, UCnonb3yemble Ans MOHWUTOPUHIA W

M3MEHEHMS IPaHuL LIEHOBOIO KOpuAOopa (blOYEPCHbIX KOHTPAKTOB AOCTYMHbI MO CCbUIKE. VI3MEHeHWe rpaHuL, LIeHOBOTO KOpMAopa COMPOBOXAAETCS MepecyeTom
rapaHTuiiHoro obecneyeHusi (F0).

MNonpobHee — MpaBunaa knnpvHra Ha CPOYHOM pbIHKE.

XKano6b! n npeanoxeHns

Po3HWYHbIE MHBECTOPbI MOTYT HampaBUTb CBOW MPEANOXEHUS UM xanobbl 6pokepy unn 6aHKy, C KOTOPbIM OHW COTPYAHMYAIOT. [peanoxeHus u xanobbl B
OTHOLEeHUM aesitenbHocTn MAO MockoBckasi Bupxa MoryT 6biTb HanpaBneHbl:

- MOCPEACTBOM MOYTOBOM CBA3M Mo aapecy: 125009, r. MockBa, nep. bonbluoit Kucnosckuit, 4. 13;

- HapOYHbIM Ha ByMaxxHOM HocuTene Mo aapecy: r. Mockea, nep. bonbloii Kucnosckuii, a. 13;

- Ha aApec aNeKTPOHHOM NouThl: info@moex.com;

- Yyepe3 MHTepHET-NPUeMHyto no aapecy B cetn «MHTepHeT»: https://www.moex.com/ru/internet-reception.

Moapo6Hee no ccbike.

https://www.moex.com
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