IIporpamma Ne3 «@bro4epchl HA HHOCTPAHHBIE LIEeHHbIE OyMaru»

1. MHCcTpyMeHTH U X 0003HAYEHUs, B OTHOIICHUH KOTOPHIX MapkeT-Meiikep 00si3aH B Xo0je
Toprosoii ceccun Ha Cpounom peiHke [TAO MockoBckas bupxka oCyiiecTBiIATh B COOTBETCTBUU
¢ Hacrosuen [IporpamMmoil noaaepxaHue UeH:

O6o03HaueHme
HaunmenoBanue MHCcTpyMeHTa
HNHcTpyMeHTa
k=1 OprouepCcHBIM KOHTPAKT Ha mHBeCTUIIMOHHEIE Tan SPY ETF Trust
k=2 ®dproyepcHBIN KOHTPAKT Ha nHBecTHIMOHHBIC Tan QQQ ETF Trust
k=3 OdprouepCcHBI KOHTPAKT Ha nHBecTHIHoHHBIE man DJ Industrial Average ETF
Trust
k=4 dprovepcHbIil KOHTPAKT Ha AKX HHBeCTUIIMOHHOTO (onaa Russell 2000 ETF
k=5 ObrouepcHBIN KOHTPAKT HA aMEPUKAHCKUE JIETIO3UTAPHBIC PACIUCKH Ha aKIIUU
Ambaba ['pyn Xonguar Jlnmuren
k=6 ObrOUEpCHBIN KOHTPAKT HA aMEPUKAHCKHUE JICTIO3UTAPHBIC PACITUCKY HA aKIIUU
baiiny UHk.
k=7 ObrouepcHBIN KOHTPAKT Ha aKIUK HHBecTHIIMOHHOTO poHaa Tracker Fund of
Hong Kong ETF
k=8 ObrouepcHBIN KOHTPAKT Ha akiuu uHBecTHIMOHHOTO oraa IBIT Trust ETF
k=9 ObrouepcHBIN KOHTPAKT Ha akiuu nHBecTHIHOHHOTO oHaa ETHA Trust ETF
k=10 OrrouepcHblit KOHTpakT Ha MHnexkc Mocbupxu butkonna

2. YcnoBus BHIIOTHEHHS 00s13aTenbcTB MapkeT-Meikepa.

2.1. lns ompenesneHus mapameTpoB o0s3aTenbcTB MapkeT-mMelikepa HCHONIb3YIOTCS CIIEAYIOIINe
TIOHSTHS:

Crnpsa 1BYCTOPOHHUX MaKCUMaJlbHas pa3HULA MEXKTY JIyUIIEeH HEHON MPEeUI0KEHUS
KOTHPOBOK Ha TOKYIKY W Jy4Iled LEHOW MPEeMIOKEHUA Ha MIPOJAaXKy I10

MOAAHHBIM  MapkeT-MeUKepoM 3asBKaM B  OTHOILLIECHHH
WNuctpymenTa. 3naueHne Crpsaa IBYCTOPOHHHUX KOTHPOBOK
onpenensiercs o popmyne: SpreadMM = a*SPi, rae:

a — IIOCTOsIHHAs BENMYMHA, onpenensiemas aiusi MHcTpymenTta
B nmyHKTe 2.2.1. HacTosimedt [Iporpammel 1 BeipaxeHHasi B %o;
SPi — Pacuernas nena MHcTpymeHTa C i-bIM CpPOKOM
WCIIOJTHEHU S, onpeiesieHHas 1o uroram Kinupunrosoit ceccun
mark-to-market.

3Hauenre Crpsia JBYCTOPOHHUX KOTHPOBOK HM3MEPSETCS B
€IMHULAX U3MepeHus LieHbl MHCTpyMEHTa B COOTBETCTBUHU C
ero Crnienimdukanmei.

Jlyumias nieHa Ope/uloKEHHUsT | LIeHa 3asBKM Ha IOKYIKY, IOJaHHOW MapkeTr-MelKkepoMm B
Ha NOKYIKY oTHouieHnu MIHcTpymeHTa, 00beM KOTOpOii, ¢ yueToM o0bemMa
BCEX MOJAHHBIX ’TUM MapKeT-MeUKepOM 3asBOK Ha MOKYIIKY,
[IeHa KOTOPBIX HE HMKE LIEHBI JAaHHOM 3asBKH, COCTABIISIET HE
MEHEee MUHMMAJIBHOTO 00beMa 3asiBOK.

Jlydiias nieHa npeioKeHusl | IeHa 3asiBKM Ha MPOJaxy, MOJaHHOW MapkeT-MeHKepoMm B
Ha NpoAaxy oTHomeHnH MHCTpyMeHTa, 00beM KOTOPOiA, ¢ y4eToM 00beMa




BCEX IOJAaHHBIX 3TUM MapKeT-MeUKepOM 3asiBOK Ha IIPOJAKY,
[IeHa KOTOPBIX HE BBIILIE LIEHBI JaHHOW 3asIBKU, COCTABIISIET HE
MEHEee MUHMMAIBHOTO 00beMa 3asiBOK.

KBant nepuoj BpeMeHnu Toprosoii ceccuu, B Te4EHHE KOTOPOTO
MapkeTt-Melikep 00s13aH 1MOAaBaTh 3asBKH, 0003HAYAEMBIi
kak =1, 2, ... (roe 1, 2, ... - mopsiakoBbIii HoMep KBaHTa).
[ponomxkutenprocts KBanTa (TS) n3mepsieTcsi B CeKyHIax.

bixaitnmii cpok CPOK HUCTOJIHEHUS 110 NHCTpYyMEHTY HauMeHee y1aJCHHbIN

UCIIOJTHEHUS 110 oT ToproBoro aHs, B KOTOPBIA OCYIIECTBISAETCS

HUHCTpyMEHTY nojJiep>KaHue 1eH 1Mo JaHHoMmy MHcTpymenry,
obo3Hauaemblit kak i=n (rae N=1, 2, ... — MOPSAKOBBIi

HOMEp CpoKa ucnojHeHus no MHCTpymMeHTy).
Caenyromuii 3a OMmKafIuM | CPOK UCTIOHEHUS 110 MIHCTpyMEHTY, OTpeIesieMblii 1Mo

CPOK MCHOJIHCHHUS T10 dopmyie: i=n+l
NucTpyMeHTY
OT4YeTHBIHN Tepuos KaJIeHAapHBIA MecsIl

Tepmunbl, HE onpeneneHHble B Hacrosumed Ilporpamme, HCHONB3YIOTCS B 3HAYCHMSX,
YCTaHOBJICHHBIX BHyTpeHHUMH nokymeHTamu [TAO MockoBckas bupxka (nanee — bupsxka) u HKO
HKIl (AO), a mpu OTCYyTCTBUM TaKOBbIX TE€PMHHOB — B COOTBETCTBUM C JCHCTBYIOILUM
3aKoHoJiaTenbcTBOM Poccuiickoit denepaium.

2.2. ITapameTpsbl 00s3aTenbCTB MapkeT-Melkepa.
2.2.1. Mapker-meiikep BBIMONHSAET 0053aTeNbCTBA TOJIBKO IO TEM CpPOKaM HCIIOJIHEHUS

I/IHCTPYMGHTOB, KOTOPBIC YKa3aHbl B HUKCTIPUBCICHHBIX Ta6J'II/IIIaX HACTOAIICTO ITYHKTA:

Tao6anma Ne 1

Ycnosus noanep;kaHus AByCTOPOHHUX KOTUPOBOK M0 PbIOYEPCHOMY KOHTPAKTy Ha
unBectunmonnbie man SPY ETF Trust k=1 B reuenue KantoB q=1, 2

[IepBblit cpok Bropoii cpok
ucnonHeHus (i=1) ucnonHeHus (1=2) Bpewms
- 5 (MeHee 4yeMm 3a 5 KHaqana
apaMETpbl 00A3aTCIILCTB IISITH ) TOPTOBBIX BaHTa —
Mapker-merikepa ](3)66%1;11}12%1/;1(5)1[[ THeHn z[()) OKIz)anHI/IH Bpewms
KpOMe JTH a oOpareHus OKOHYAHUS
SKCIIPALMH HNucTpymenTa ¢ KBanTa
p MIEPBBIM CPOKOM (=1, 2)
WCTIOJTHEHUS
1.Cpax IByCTOpOHHUX q=1
KOTHPOBOK, Spreadvm (M3MepsieTcs a*SP; rie a = 09:00 MCK
B €IMHUIIAX U3MEPEHUS [ICHBI 0 1 30 a*SPi rme a=0,13% (UTC+3) —
HHCcTpyMEeHTa B COOTBETCTBUU C 4970 19:00 MCK
ero Crienuukanmeii) :
2. MuHHMaNbHBIA 00BEM 3asBOK 300 300 (UTC+3)
(n3MepsieTcs B KOHTPAKTax)
3. MuHumainbHast q=2
MPOJOKUTETLHOCTD 19:00 MCK
MOJIJIEPKAHUS JIBYCTOPOHHHX 75 75 (UTC+3) —
KOTHUPOBOK (M3MepsieTcs B % OoT 23:50 MCK
POJIOJKUTENbHOCTH KBaHTa) (UTC+3)




Taoauma Ne 2

YcnoBus noaaep:KaHus IByCTOPOHHUX KOTHPOBOK 10 PbIOYEpCHOMY KOHTPAKTY Ha

unBectuimonnsie man QQQ ETF Trust k=2 B Teuenue Kpanros q=1, 2

IIepBb1it cpok

Bropoii cpok

ucnojHenus (i=1) ucnosiaHeHus (i=2) Bpewms
Menee yem 3a 5 Hadajia
[TapameTpsl 00s13aTEILCTB (IATh) TOPrOBBIX KBanTa —
Mapkert-merikepa Becw nepuon IHEH 10 OKOHYaHUS Bpewms
oOpariieHus, KpoMme oOpareHus OKOHYaHUS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanrta
MEePBLIM CPOKOM (0=1, 2)
WCIIOJTHEHUS
1.Crpaa 1ByCTOPOHHUX q=1
KOTHPOBOK, Spreadmm (13mepsiercs . 09:00 MCK
B €IMHUIIAX U3MEPEHUS 1IEHbI a*SPj roe a =0,15% | a*SPj rne a = 0,15% (UTC+3) —
HHCcTpyMEeHTa B COOTBETCTBUU C 19:00 MCK
ero Crnenudukaimeii) :
2. MunuManbHbIA 00bEM 3asBOK 500 500 (UTC+3)
(u3MepsieTcs B KOHTPAKTax)
3. MunumasnbHast q=2
POIOJDKUTETBHOCTh 19:00 MCK
HOJIJICPKAHUS IBYCTOPOHHUX 75 75 (UTC+3) —
KOTHUPOBOK (uM3Mepsiercs B % OT 23:50 MCK
pOoIOJDKUTENbHOCTH KBaHTa) (UTC+3)

Ta6auna Ne 3

YcroBus nmoaaepKaHus ABYCTOPOHHUX KOTUPOBOK 110 DbI0YepCHOMY KOHTPAKTy Ha
unBectuionnsie au DJ Industrial Average ETF Trust k=3 B Teuenne KBanrtos =1, 2

IIepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewms
Menee yeMm 3a 5 Haqamna
HapaMeTpBI 00s13aTENIBCTB (HHTL) TOPrOBBIX Ksanra —
Mapker-Mmeiikepa Becw nepuon JTHEl 10 OKOHYaHUS Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHMS
JTHST DKCITUPALIAN WucTpymenTa ¢ KgBanTa
MEPBBIM CPOKOM (9=1, 2)
UCTIOJTHEHUS
1.Crpaa 1ByCTOPOHHUX q=1
KOTHPOBOK, Spreadmm (M3mepsiercs 09:00 MCK
B €MHUIIAX U3MEPEHUS [[EHBI a*SPi rme a =0,15% | a*SP; rne a = 0,15% (UTC+3) -
HHuCcTpyMeHTa B COOTBETCTBUU C 19:00 MCK
ero Crenudukarnmeii) .
2. MuHUMaIbHBIN 00bEeM 3asIBOK 300 300 (UTC+3)
(u3MepsieTcss B KOHTPAKTAX)
3. MuHuManbpHast q=2
TIPOOIKUTENEHOCTh 19:00 MCK
HOJIJIEPKAHUS IBYCTOPOHHUX 75 75 (UTC+3) —
KOTHUPOBOK (M3MepsieTcs B %o OT 23:50 MCK
POJIoDKATEIbHOCTH KBaHTA) (UTC+3)

Taoauma Ne 4




VYcenoBus noanepkaHus AByCTOPOHHUX KOTUPOBOK 110 PbIOYEPCHOMY KOHTPAKTy Ha
akiuu naBecTHIMOHHOTO (porma Russell 2000 ETF k=4 B teuenune Kpanros =1, 2

[TepBbrlii cpok

Bropoii cpok

ucnojHeHus (1=1) ucrnonHeHus (i=2) Bpemst
Menee ueM 3a 5 Ha4dajia
HapaMeTpBI 065133,TCJIBCTB (HSITB) TOPrOBBIX KBanrta —
Mapker-Mmeiikepa Becw nepuon JHEU O OKOHYAHUSI Bpewms
oOparieHus, Kpome oOpareHus OKOHYAHUS
JTHST OKCTIUPALIAH HNHucTpymenTa ¢ KBanra
MIEPBBIM CPOKOM (9=1, 2)
HCITOJTHEHUS
1.Crpaa IByCTOPOHHUX q=1
KOTHUPOBOK, Spreadmm (n3mepsieTcst 09:00 MCK
B CJAMHMIIAX U3MEPECHHS LICHBI a*SP; rme a =0,15% | a*SP; rme a = 0,15% (UTC+3) —
HNHcTpymMeHTa B COOTBETCTBUU C 19:00 MCK
ero Crienudukanmeii) :
2. MuHUManbHEIH 00BEM 3asIBOK 500 500 (UTC+3)
(M3MepsieTCs B KOHTPAKTaX)
3. MunuManpHast q=2
MPOJIOJDKUTEIILHOCTh 19:00 MCK
HOJIJICPXKAHUS IBYCTOPOHHUX 75 75 (UTC+3) —
KOTUPOBOK (I/I3Mep}ICTC}I B % ot 23:50 MCK
MPOIOJDKUTENbHOCTH KBaHTa) (UTC+3)

Taoauna 5:

VYcnoBus moanepxkaHusi ABYCTOPOHHUX KOTUPOBOK 10 PbI0OUEPCHOMY KOHTPAKTY Ha
aMepUKaHCKHUE JeMO3UTapHbIe pacucKy Ha akiuuu Annb6ada ['pyn Xomauur Jlumuren k=5 B
teuenue Kantos q=1,2,3.,4

[IepBblit cpok

Bropoii cpok

ucnonHeHus (i=1) ucrnonHeHus (i=2) Bpewms
Menee ueMm 3a 5 Haqama
HapaMeTpLI O65I3aTeJ‘IBCTB (HfITB) TOPIOBBIX Ksanra —
Mapker-merikepa Becs nepuon JHEU 0 OKOHYaHMSI Bpewms
oOpariieHus, Kpome oOparieHus OKOHYAHHS
JIHS SKCIIUPALUU NucTpymenTa ¢ KsanTa
MIEPBBIM CPOKOM
WCTIOJTHEHUS
IIpu g=1: ITpu g=1:
a*SPirnea=0,2% | a*SPiromea=0,2% q=1:
09:00 MCK
1.Crapaa 1ByCTOPOHHUX _ _ (UTC+3) —
KOTUPOBOK, Spreadmm (M3mepsieTcs Tlpu q=2 ITpu =2 11:00 MCK
B €MHUIIAX U3MEPEHUS [[EHBI a*SPi rnea=0,3% | a*SPiroea=0,3% (UTC+3)
HHucTpyMeHTa B COOTBETCTBUU C 0=2:
ero Crneuugukanueii) Tlpu q=3.4 Tlpu q=3.4 11:00 MCK
a*SPirnea=0,2% | a*SPirnea=0,2% | (UTC+3)-
14:30 MCK
= UTC+3
2. MUHHUMAIBHBINA 00bEeM 3asIBOK 1000 1000 ( 5. )
(M3MepsETCS B KOHTPAKTAX) g=9:
14:30 MCK
3. MuHuManbpHast (UTC+3) -
MIPOJIOJKHTEITLHOCTD 19:00 MCK
OJIePIKaHus IBYCTOPOHHHUX 70 70 (UTC+3)
KOTHUPOBOK (u3Mepsiercs B % OT =4
MPOIOJDKUTENbHOCTH KBaHTa) 19:00 MCK
(UTC+3) —

4



23:00 MCK
(UTC+3)

Taoauna 6:

VYcnoBus noanepkaHus AByCTOPOHHUX KOTUPOBOK 10 DbIOYEPCHOMY KOHTPAKTY Ha
aMEpPUKAHCKHUE JICTIO3UTapHbIC PAaCUCKU Ha akiuK baiiny Wuk. k=6 B Teuenue KBanton

9=1,2,34
[TepBbsIii cpok Bropoii cpok
ucnosHeHus (i=1) UCHOJIHEeHus (1I=2) Bpems
Menee yem 3a 5 Haqalia
HapaMeTpBI 00s13aTEIBCTB (HﬂTB) TOPTrOBBIX KBanTa —
Mapker-Mmeiikepa Becw nepuon JHEU O OKOHYAHUSI Bpewms
oOpareHus, Kpome oOpareHus OKOHYAHHS
JTHST DKCITUPALIAN WuctpymenTa ¢ KBanra
MIEPBBIM CPOKOM
WCITOJTHCHHS
ITpu g=1: ITpu g=1:
a*SPirnea=0,4% | a*SPi ruea=0,4% q=1:
09:00 MCK
1.Crpa1 IByCTOPOHHUX _ UTC+3) —
KOTHPOBOK, Spreadvm (M3MepsieTcst Ilpu q=2 ITpu q=2 1(1:00 M()ZK
B €IMHUIIAX U3MEPEHUS 1IEHbI a*SPirnea=0,5% | a*SP;rmea=0,5% (UTC+3)
HHCcTpyMEHTa B COOTBETCTBUU C q=2:
ero Crienuukanmeii) TIpu q=3.4 Tlpu q=3.4 11:00 MCK
a*SPirnea=0,2% | a*SPirnea=0,2% | (UTC+3)—
17:30 MCK
2. MUHUMaITbHBIN 00bEeM 3asBOK 700 700 (UTC+3)
(u3MepsieTcsi B KOHTPAKTAX) q=3:
17:30 MCK
(UTC+3) -
3. MunuManbHas 19:00 MCK
POJIOJKUTENBHOCTD (UTC+3)
NOJJIEPKaHUS IBYCTOPOHHHUX 70 70 q=4:
KOTHUPOBOK (n3Mepsiercs B %o OT 19:00 MCK
poJobKuTeIbHOCTH KBaHTa) (UTC+3) -
23:00 MCK
(UTC+3)

Taoauna 7:

YcnoBus MOAIepKaHus IBYCTOPOHHUX KOTHPOBOK 110 DBI0YEepCHOMY KOHTPAKTY Ha aKITUU
unBectuimonHoro ¢ouna Tracker Fund of Hong Kong ETF k=7 B Teuenue Kpantos 0=1,2,3

IlepBb1it cpok

Bropoii cpok

ucnonHeHus (i=1) ucnosHeHus (i=2) Bpewms
Memnee ueM 3a 5 Ha4ana
HapaMeTpBI 00s13aTEeNBCTB (HHTB) TOPrOBBIX Ksanra —
MapkeTt-Melikepa Bech nepuos JHEN 0 OKOHYaHUS Bpewms
oOparieHus, KpoMe oOpareHus OKOHYaHUS
JTHST DKCTTUPALTAN WucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
VCIIOJTHEHUS
1.Crpaa 1ByCTOPOHHUX a*SPi, a*SP;
KOTHUPOBOK, Spreadmm (H3mepsieTcs g=1:

B CAMHHUIAX U3MCPCHUS IICHEBI

raoe a=0,15%

rae a = 0,15%




HHCcTpyMEeHTa B COOTBETCTBUH C
ero Crienudukanmeii)

2. MuHnMaiabpHbI 00BEM 3asIBOK

500 500
(M3MepsieTCs B KOHTPAKTaX)
3. MunumanbHas
MPOJIOIKUTEITLHOCTD
NOJEPKAHUS IBYCTOPOHHUX 60 60

KOTHUPOBOK (u3Mepsietrcs B % oT
npoaopkuTenbHoctu KBanra)

09:00 MCK

(UTC+3) —

11:30 MCK
(UTC+3)

g=2:
12:00 MCK
(UTC+3) -
19:00 MCK
(UTC+3)

g=3:
19:00 MCK
(UTC+3) -
22:00 MCK
(UTC+3)

Taoauna 8:

YcnoBust oIICpKaHUs IBYCTOPOHHUX KOTUPOBOK 110 DbI0YepCHOMY KOHTPAKTY Ha aKIMH
unBectunmontoro ¢ouna IBIT Trust ETF k=8 B Teuenue Kanros q=1,2

IIepBb1it cpok

Bropoii cpok

ucnosHeHus (i=1) ucnonaenus (i=2) Bpems
Menee ueMm 3a 5 Haqajta
HapaMeTpLI 00513aTCILCTB (HHTL) TOPrOBBIX KBanTa —
Mapker-merikepa Becs nepuon JHEU 0 OKOHYaHUSI Bpewms
oOpalieHus, Kpome oOpareHus OKOHYaHUs
JTHS OKCTIMPALUN WNucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
WCTIOJTHEHUS
1.Cpsz ABYCTOPOHHHUX q=1:
KOTUPOBOK, Spreadmm (M3MepsieTcs a*SP; a*SP; 09:00 MCK
B €IMHULIAX U3MEPEHHUS LIEHBI A N +2) _
UHCTpyMEHTa B COOTBETCTBHH C rae a = 0,25% rae a=0,25% 1(83((): 1\/? éK
ero Crienudukanueii) (UTC+3)
g=2:
19:00 MCK
. (UTC+3) -
%I;IXAZIH:[/I;I[?:J:[B;II:?HO6;§$)3(§£BOK 2000 2000 23:50 MCK
p R (UTC+3)
3. MuHumainbHast
POIOJKUTEIBHOCTD
HOJIeP>KaHuUs IBYCTOPOHHUX 70 70

KOTHUPOBOK (u3MepsieTcs B % OT
poJI0JKUTENbHOCTH KBaHTa)




Taoauua 9:

YcnoBus nmoaep:kaHus ABYCTOPOHHUX KOTHPOBOK 10 DbI0OUEPCHOMY KOHTPAKTY Ha aKI[UU
unsectuimonnoro ¢pouga ETHA Trust ETF k=9 B Teuenne Kpantos g=1,2

[TepBsIii cpok

Bropoii cpok

ucnosHeHus (i=1) UCHOJIHEHus (1=2) Bpems
Menee yem 3a 5 Haqalia
HapaMeTpBI 00513aTEIILCTB (HSITB) TOPrOBBIX Kpanrta —
Mapker-Mmeiikepa Becw nepuon JHEN IO OKOHYAHUSI Bpewms
oOparieHusi, Kpome oOpareHus OKOHYAHMS
JTHS OKCIIUPALUU WNucTpymenTa ¢ KBanTa
MIEPBBIM CPOKOM
UCIIOJTHCHUSI
=1:
1.Cpa1 IByCTOpPOHHUX ] q
KOTHUPOBOK, Spreadmm (M3mepsieTcst a*Sp; a*Sp; 09:00 MCK
B CIIMHUIAX H3MEPCHHS [ICHBI “0 ’170/ _o ’170/ (UTC+3) -
VHCTpyMEHTa B COOTBETCTBHH C raea=u,17% raea=u,L17% 19:00 MCK
ero Crnienuukanueii) (UTC+3)
q=2:
19:00 MCK
(UTC+3) -
2. MuHUMAIBbHBIN 00bEM 3aBOK 23:50 MCK
(M3MepsieTcss B KOHTPAKTAaX ) 4000 4000 (UTC+3)
3. MuHumainbHast
MPOJOTKUTETHLHOCTD
NOAJEPKAHUS IBYCTOPOHHHX 70 70

KOTHUPOBOK (u3MepsieTcs B % OT
npojomkuTenbHocTH KBaHTa)

Taoauma Ne 10

VYenosus noanepkanus AByCTOPOHHUX KOTUPOBOK 110 PbroYepCHBIN KOHTPAKT Ha MHaekc
Mocbupxu butkonna k=10 B Teuenune KBanros q=1,2

[TapameTps! 00s13aTeNbCTB
Mapxker-Melikepa

[TepBbIit cpok
ucnonHeHus (i=1)

Bropoii cpok
ucnonHeHus (1=2)

Becw nepuon
oOparieHus, Kpome
JHSA SKCITMpalun

Menee uem 3a 5
(mATH) TOPrOBBIX
OHEN 10 OKOHYaHUS
oOpareHus
NHcTpymenTa ¢
MIEPBBIM CPOKOM

Bpewms
Havalia
KBanTa —
Bpewms
OKOHYAHHUS
KBanta

HCIIOJTHCHUS
1.Crpa1 IByCTOPOHHHX a*SPi, rae a*SPi,rne
KOTHUPOBOK, Spreadmm (M3mepsieTcst a=0,25% a=0,25% o=1:




B €IMHUIIAX U3MEPEHUS LICHBI 09:00 MCK

NHcTpymMeHTa B COOTBETCTBUU C (UTC+3) —
ero CrienuduKanmeii) 19:00 MCK
2. MuHMMaNBHBIA 00BhEM 3asBOK i
(M3MepsieTCs B KOHTPAKTaX) 2000 2000 (UTC+3)
3. MunumainbHast g=2:
MPOJIOJKUTEIHLHOCTD 19:00 MCK
NOJEPKAHUS IBYCTOPOHHHUX 70 70 (UTC+3) —
KOTHUPOBOK (u3MepsieTcs B % oT 23:50 MCK
npoaopkuTenbHoctu KBanra) (UT C+3)

2.2.2. TlepBbIM, BTOPHIM H CICAYIOIIUMH 33 HHUMH cpokamu wucrnonHenus (i) MHcTpymeHTa
IPU3HAIOTCS COOTBETCTBEHHO Oimkailiias W ciexyromue 3a HeH JaThl  HCIHOJIHEHUS
cooTBeTCTBYIOIIEro MHCTpyMeHTa, ornpeeiieMble B COOTBETCTBUU C ycioBusiMu Crienuduxanuii
COOTBETCTBYIOIUX HHCTPYMEHTOB.

2.3. B teuenne OtyerHoro mepuoga Mapker-meiikep BipaBe He Ooiee 8 (BochMu) pa3 He
UCHOJHATh B TeueHue Kaxaoro (-ro Ksanta kaxaoro ToproBoro nHs o00s3aTenbCcTBa B
otHomeHnn K-oro MHCTpymeHTa ¢ i-bBIM CPOKOM HCIIOJHEHHMsS, YKA3aHHOTO B IyHKTe 2.2.
Hactosueil [Iporpammel. B ciayuyae HapymieHus B TedeHre OT4ETHOTO MepHo/ia JaHHOTO YCIIOBUS
npu okazaHuu MapkeT-MelikepoM yciyT 1o k-omy MIHCTpyMeHTy, Takue yclIyTu B TeYeHHUE (-0ro
KBanta oTHOmeHHH cOOTBeTCTBYMOIIEro MHCTpyMeHTa, yka3aHHOrO B INyHKTe | HacTosuiei
ITporpaMMBl, CYMTAIOTCSI HE OKa3aHHBIMHU.

3. Bo3narpaxaenue Mapket-meiikepa.

3.1. Pazmep Bo3HarpaxaeHus MapkeT-Melikepa 3a BbIIIOJIHEHHE MapKkeT-MeMKEpOM B TEUEHUE
OtuerHOTO Nepuoa 0os13aTesbeTB MapkeT-Melikepa Ha YCIOBUSIX, TPEAYCMOTPEHHBIX MyHKTaMU
1-2 nacrosiueit [Iporpammsl, paBeH cyMMe BO3HArpaxaeHu, onpeaesnseMbix no popmyiaam Nel-
2 B OTHOUICHWHW KaXXJOW TPYNIIBI KOJOB pa3/ieia PerucTpa ydeTa MO3HUINN, UCIOIb3yEeMbIX TPH
BBITIOJIHEHUH 00s13aTenbcTB MapkeT-Meiikepa B cOOTBeTCTBUM ¢ Hacrosmieil [Iporpammoii Ha
OCHOBaHUU 3aKJIIOYEHHOro ¢ bupkell noroBopa o0 oka3aHHM ycinyr Mapker-Meikepa. OOmumid
pasMep BO3HArpa)I€HUs, PacCCUMTAHHOTO COTJIACHO JaHHOMY HyHKTY, orpanudeH 300 000
(Tpemsictamu ThIcSTYaMu) pyOJieid, B oTHOIEeHUH MHCTpyMeHToB K=1-7.

®opmya Nel:
Jns k=1-6,8-10
0,1 X Z Fee ;i1 x (Iq,l-(Pcfj'fq‘; Pcn]'fq‘) + 1), rze
q,j.k,i
st k=7

0,35 x Z Fee "1 (Iq,l-(Pcfj'féi; Pcn]'f‘;) + 1), rne

active
q.j.k,i

I, ; IPUHUMAET CIIEYIOIIEe 3HAUCHUS:
IMpu k = 1-4:
IIpu q = 1,2:



1, ecau Pcfkl > 85%

5
. . ki
Ioi(Pcffs) Penfy) = (Pefiiq — Penjg)
(85% - Pcn]’.f;;)

, eCJIH Pcn]’f’ Pcf’” < 85%

—1, uHaye
[Tpu k = 5-6:
1, ecu Pcfjkl > 90%
o 5
_ Pcf*' — Pcn
Iq,i(PCfJ Pcn ) ( Jia ’jq) , €CJTU Pcn]kql < Pcf]’” < 90%
(90% — Penfd)
—1, uHaue
IMpu k =7:
( 1, eciu Pcfj’féi > 80%
Pcf-k‘ Pcnk .
Iq,i(PCfJ s Peny, q) iy ;jq , eCIIH Pcn}"; < Pcf]’” < 80%
(80% — Penf)) ’
—1, uHaye
ITpu k = 8-10:
ki
1, ecu Pcfj'ql > 85%
o 5
_ Pcf“' — Pcn
Iq,i(PCfJ Pcn ) ( Jid ]q) , €CJIH Pcn’” < Pcf]’” < 85%

k,i
(85% — Pcnf))
—1, uHaue

e Fee ’;:’tjlfe — cymMMa OupkeBoro cO6opa M KOMHCCHOHHOTO BO3HarpaXkJI€HHs 3a KIHMPHHT,
B3UMaemas ¢ MapkeT-Melikepa MO CJAeiKaM, 3aKJIIOYeHHbIM B TeueHue q-oro KpaHrta B j-it
Toproselii gess o k-omy IHCTpyMEHTY ¢ 1-bIM CPOKOM HMCTIOIHEHHS HA OCHOBAaHUU 0€3aIpECHBIX
3asBOK, [TOJIAHHBIX MapKeT-MeHKepoM 1 CoAepKalluM KoJI(-bl) pa3jiesna perucTpa yuyera no3uuui,
HCIIOJIb3YEMbIE MPU BBIIIOJHEHUHU 00s13aTeNbcTB MapkeT-Melikepa B COOTBETCTBUH C HACTOSIIEH
[TporpammMoii Ha OCHOBaHUM 3aKirO4YeHHOro ¢ bupxkell noroBopa 00 okazaHuu yciayr Mapker-
Melikepa, IpU YCIOBHH, YTO JaHHBIE 3asBKM 3aperucTpupoBaHbl B Peectpe 3adBOK ¢ OOIbIINMU
HOMEpaMH, YEM HOMEPA COOTBETCTBYIOIIMX BCTPEUYHBIX 3asBOK IO COOTBETCTBYIOIIMM IlapHbIM
ClIeNKaM;

pe ff 9 — (pakTHUeckasi MPOIOJKUTENBHOCTh MOJAEepKaHUsT MapkeT-MeiikepoM B T€UEHHE (-
oro KBanra B j-if Toprosbsiii 1eHb [IByCTOPOHHUX KOTHPOBOK 10 k-oMy MHCTpyMeHTY ¢ i-bIM
CPOKOM HCIOJHEHHUS Ha yCIOBMAX, YKa3aHHBIX B IMyHKTe 2.2. HacTosmel [Iporpammer (B % ot
poIoJDKUTENbHOCTH KBaHTa),

ki
Pcn;, i
] 74 — MUHMMAaNbHAs MPOAOLKUTENIBHOCTD NOAIEpKaHU MapKeT-MEeHKepoM B TEUEHUE (-

oro KBanra B j-if ToproBelii aeHb /[BycTOpoHHUX KOTHPOBOK Mo k-omy MHCTpyMEHTY ¢ i-bIM
CPOKOM HCIIOJTHEHHs Ha YCIIOBUSX, YKa3aHHBIX B MyHKTe 2.2. Hactosiel [Iporpammer (B % oT
npoaopkuTenbHoctu KBanra);



e k=1, 2, ... — MOPAAKOBBI HOMEP COOTBETCTBYIOMIET0 MHCTpyMEHTa, yKa3aHHBIN B MyHKTE |

Hacrosuen [Iporpammsr;

e i=1,2,... — NOPSIKOBBII HOMEP COOTBETCTBYIOILETO CPOKA UCIIOTHEHHSI, yKa3aHHBIN B TYHKTE
1 nacrosumeit [Iporpammsr;

e j=1,2,... — nmopsakoBblii HOMep TOProBoro JAHs COOTBETCTBYIOIIECIO MECSIIA;

e =1, 2, ... — nopankoBbiii Homep KBaHTa, yka3aHHbli B IyHKTe 2.2.1. HacTosuen
[Iporpammsi.

®opmy.a Ne2:

T ki p.n ki _
Ykjaqi [max (O,Iq,L(Pcfj’q ,Pcnj’q)x(sz Sl)+51)]
T ok
Zk,],qu,q

, T

S1 1 S» IPUHUMAIOT CIETYIOIINE 3HAUCHUS:

IMpu k =1,2:

e S; —50000 (ITarpmecsatT ThicsY) pyoOIICii;

e S, —100 000 (Cro Thics) pyoIICii;

Ipu k = 3,4:

e S; —100 000 (Cro ThICSY) pyOIIeit;

e S, —200 000 (dBectu Thics4) pyoIei;

[pu k = 5:
I[lpuq=1,2

e S;—15000 (IlsTHaguate THICSY) pyOIeii;

e S, —30000 (Tpuauate ThiCS4) pyOei;
I[Ipuq=34

e S, —60000 (ILlectpaecsT ThIcSY) pyoOIEi;

e S, —120000 (Cro nBanuats ThicsY) pyOeit;

I[Mpu k = 6:
[Ipuq=1,2

e S, — 20000 (dBaamare TeICSY) pyOIIei;

e S, —40 000 (Copox ThIcsH) pyOeit;
IIpnq=34

e S, —380000 (Bocembaecar Toicsiu) pyomei;

e S, —160 000 (Cro mectpaecsT ThICSY) pyOIei;

Mpu k =7:
[Ipuqg=1

e S;—8000 (Bocemp Thics4) pyOIIei;

e S, —16 000 (IllectHaguaTh THICSY) pyOIICH;
I[lpuq=2

e S; —24500 (IBaguarh 4eThIpe THICAYH MATHCOT) pyOIei;

e S, —49 000 (Copok AeBSTh ThICSY) pyOIIeii;
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IMpuq=3
e S;— 17500 (CemHammate ThICSY MATHCOT) PYyOIICH;
e S, —35000 (Tpuauate msTh THICAY) PyOJICH;

e K ]’-fq — KOJIMYECTBO CPOKOB HCIOJIHEHUs 1o k-omy MHcTpymeHTy, mo kotopomy Mapkert-
Meiikep B TeueHue q-oro Kanta B j-if ToproBelii 1eHs 00s13aH BBIITOTHATH YCIOBUS MOAICPKAHUS
JIByCTOPOHHUX KOTHUPOBOK, MPEIYCMOTPEHHBIX B MyHKTe 2.2. Hacroswmed [Iporpammer. [Ipu
OTIpeNIeICHNH KOJIMYECTBA CPOKOB MCIONHEHHSA 1O k-my MHCTpyMEHTy TakKe YYHMTHIBAIOTCS
ToproBele THU, B KOTOPBIE MOTHOCTHIO MO0 YaCTUYHO TOPTU OBbUIH IPHUOCTAHOBIICHBI.

3.2. nsa ueneit Hacrosmied I[lporpaMMbl Npu ompeaesieHHH KoimdecTBa TOProBbIX JTHEH
COOTBETCTBYIOIIIETO MECSIA, TAKIKE YUUTHIBAIOTCS TOProBbIe JTHU, B KOTOPHIE MOTHOCTHIO JTHOO0
YaCTUYHO TOPTH OBLTU MPUOCTAHOBJICHBI.

4. bupxa BrpaBe oTka3zaTh MapkeT-Melikepy B IpUCOeTUHEHNH K HacTosmen [Iporpamme.
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