KntoueBoi MHGOpMauUMoHHbIN gokyMeHT (KUA)
m GROUP PacueTHbIN bloyepc Ha caxap

3aronoBok

Llenb nokyMeHTa:
KntoueBol MHGOpMaLMOHHbIM AoKyMeHT (KUA). He sBnseTcs peknaMHbiM MaTepuanoM. MHdopMaums npuBeaeHa Ansi NOHUMaHUS CYLLECTBEHHBIX XapaKTEPUCTUK
1 PUCKOB (PMHAHCOBOrO NPOAyKTa, a Takxke AN yA0b6CTBa ero cpaBHeHUs C APYrMMM (PUHAHCOBLIMM NPOAYKTaMu

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

BHumaHue! 1. [lpogyKT He SB/ISETCS POCTbIM U MOXET ObITb C/IOKHBIM /151 [TOHUMAHMS.
II. lpegyripexaenHns.
1. Bbl MOXXETE 10TEPSTL BO/IBIUIE, YEM B/IOKN/IN
2. CpescTBa He 3acTpaxoBaHbl (HE rapaHTUpOBaHbl) rocy4apCTBOM.

MpoaykT (Bua, poxon, nopsaaok ero pacyera)

Bua: PacueTHblii (blouepcHblii KOHTPAKT Ha caxap (Aanee — dbloyepc Ha caxap) SBMSETCS MPOU3BOAHLIM (PUHAHCOBBIM WMHCTPYMEHTOM B COOTBETCTBUM C
®epepasnbHbiM 3akOHOM OT 22.04.1996 N 39-03 «O pblHKe LieHHbIX bymar».

XapaKTepucTmku (pblo4EepCHOro KOHTpaKTa:

®bloyepc Ha caxap SBNseTcs bloYepCHbIM KOHTPAKTOM, 6a3nCHBbIM akTMBOM KOTOpOro siensieTcs caxap B L®O. JIoT ogHoro dblovepcHoro KoHTpakta — 100 kr.
KoTupoBka ykasaHa B pybnsx 3a 10 notoB. Cneumdukaumm bblodepcHbIX KOHTPaKTOB npeacTaBneHbl Ha canTe (https://fs.moex.com/files/24522). B
cneumdukaumm (Cnvcke napaMeTpoB) ykasaHbl kof 6a3vMCHOrO akTMBA KOHTPaKTa, eAuHWLA W3MEpeHUs PacHETHOW LieHbl, MUHUMAsbHBIV War LeHbl, CTOUMOCTb
MWHUMaNbHOrO Lara LeHbl, JIOT KOHTPaKTa, MOPSAOK pacyéra, HauuCeHUs W CNMCaHUs BapyaLMOHHOW MapXu, MOpsSiAOK WCMONHEHWUS KOHTPaKTa, BpeMs
npekpaLieHns ToproB. HoMUHanbHbI 06beM KOHTpaKTa NpeAcTaBnseT cobovi Npou3BeAeHWe pacHETHOM LieHbl KOHTPaKTa Ha YacTHOe OT AeneHWst CTOMMOCTY Luara
LieHbl Ha MMHUMAaNbHBIN LWar LieHbl, YKa3aHHble B crieumdukaumm.

B MOMEHT BbICTaB/IEHUS 3asiBKM MO KOHTPAKTY Y YYaCTHUKOB CAENKU GMOKMpYeTCs YacTb WKW MPOLEHT OT HOMUHANLHON CTOMMOCTM KOHTpaKTa — rapaHTuMiHoe
obecneyeHne (ganee — M0) (https://www.moex.com/ru/derivatives/go futures.aspx), kotopoe 6yaeT 3abnoOKMpOBaHO NpW OTKPbITUM Mo3uuuu. Pasmep MO u
NopsiAoK ero pacyeTa OnpeaensieTcsl KAMPUHIOBOW OpraHvsaumeil — LieHTpanbHbIM KOHTpareHToM — HauuoHanbHbIM KnupuHroBbiM LIEHTPOM B COOTBETCTBUM C
MpaBunamMu knupuHra He6aHKOBCKOW KPeaUTHON OpraHu3auMW-LIEHTPaNbHOrO KOHTpareHTa «HauuoHanbHbi KnupuHroBblid LieHTp» (AKLMOHepHOe 06LLecTBo).
Yactb IV. MNpaBuna KAMpuHra Ha CPOYHOM pbiHKe M MpuHuMnamm pacdeta MO Ha CpouHoM pbiHke (https://www.nationalclearingcentre.ru/catalog/0302/281). 3a
HECKOJIbKO AHEN A0 ucronHeHus Obs3aTenbCcTBa No noctaBke bupxa octaenseT 3a coboii NpaBo yBenuunTb MO MO KOHTPaKTY.

OavH pa3 B TeYeHWe TOProBOro AHSI MO OKOHYaHUM OCHOBHOM TOPrOBOM CECCUM OMpeAensieTcs pacyeTHas LeHa dblodepca. OnpepeneHve npubbinu nunm ybbiTka
no Mo3uumu (T.e. HaYNCIIEHNe BapUALIMOHHOW MapXu) Takxe NPOUCXOAUT OAMH pa3 B XOAe KIMPUHIroBol ceccum mark-to-market (m-t-m). Pasmep BHeCEHHbIX B
obecrieyeHVe aKTUBOB [O/KEH MOAAEPXWUBATLCS HA YPOBHE HE HWXE MUHWUMANbHOro, COOTBETCTBYMOLWEM pasMepy MO. OUHAHCOBbIN pe3ynbTaT Mo KOHTPaKTy
MOXHO 3achMKCMpOBaTb [I0 €r0 UCTMOMHEHNS MPU 3aKPbITUW MO3ULIMIA NyTEM COBEPLUEHUSI MPOTUBOTMONOXHOM (O(CETHOW) CAENKM C 3TUM e KOHTPaKTOM. 3aKpbiTue
No3VLMN MO KOHTPAKTY BO3MOXHO B JIl06ON TOProBblii AeHb, BKIIOYAs MOCAEAHWUI TOProBbli AeHb. Takum 06pa3oM, nokynatesb (hbloYepCHOro KOHTpaKTa
OTKpbIBaET MO3ULMIO MOKYMKOW (hbloYepca, a 3aKpbiBAaET MO3ULMIO CAEMKOW MPOAAXM 3TOrO e KOHTpakTa. lpoaaBel, OTKPbIBAET MO3ULMIO MyTEM MPOAaXU
(bloyepca, ¥ 3aKkpbiBaeT MO3WLMIO MOKYMKOW 3TOro xe dbtovepca. O6Wwmin pMHAHCOBbLIN pe3ynbTaT MoKynaTens/npoAaBLa paBeH CyMMapHOW BapuauyOHHOW
Mapxe (C y4eToM 3Haka) 3a BeCb NEpUOA YAEP>XaHWS! OTKPbITOW MO3ULIMK MO KOHTPaKTY.

®bloyepc Ha caxap aBTOMaTUYECKW WCMOJIHSETCA MO OKOHYaHWM CpOKa [EWCTBUS KOHTpaKTa exeMecsiyHo. LleHa vcrnonHeHus KoHTpakTa cuuTaeTcsi paBHOW
cpenHeapudMeTUUECKOMY 3HaYeHUI0 MHAekca caxapa B LIGO 3a 5 kaneHaapHbIX AHeW, NpeaLlecTByoLmX nocneaHeMy TOpProBoMy AHIO KoHTpakTa (Bkouas
NoCneaHNi TOproBbili AeHb KOHTPaKTa), OKPYrAIEHHOMY C TOYHOCTbIO 0 1 py6nsi. MocneaHWM AHeM 3akntoueHns KoHTpakTa sBnsieTcs 15-e uucno Mecsiua v ropa
ncnonHeHnst KoHTpakTa, a B cnyyae, eci 15-e YMCno He SIBNSeTCs TOProBbiM AHEM — MOCNEAHUIA TOProBblii AeHb.

Ecnv nHBecTop He coBeplUMT O(CETHYIO CAENKY A0 3aKpbiTUSs, BapUaLMoHHas Mapxa 6yAeT HauMcieHa Ha ero CYeT No pesynbTaTaM WCMOMHEHWS! KOHTpaKTa, ero
(MHaHCOBbLIN pe3ynbTaT 3a Noc/ieaHUin TOProBblli AeHb KOHTpakTa GyaeT paBeH pasHuLE MexAy LEeHOM MCMOMHEHUS KOHTPpaKTa U nocneaHein pacyeTHoM LieHow
KOHTpaKTa npeabliayLiero ToproBoro AHs. ECv MHBECTOP OTKPbIN MO3ULMIO MO KOHTPAKTY B NOCNEAHUI TOProBblii AeHb KOHTPaKTa, TO ero MHAHCOBbLIA pesynbTaTt
6yneT paBeH pasHuLe MeXay LEHOW WCMOMHEHWS! KOHTPaKTa U LieHOW OTKpbITUS no3uumu. Ha CpoyHOM pbliHKe MOCKOBCKOW BUpXU OAHOBPEMEHHO TOPrytoTCs
(bloyepcbl Ha caxap C pasHbIMU CPOKaMM MCMOMHEHMS. [OCMOTPETb KOMMYECTBO 3aBeAeHHbIX CPOKOB, @ TakXe y3HaTb MHGOPMaLUMIoO O Toprax no KaXaoMmy
KOHTPaKTy MOXHO Ha cTpaHuue https://www.moex.com/ru/derivatives/contracts.aspx?p=act .

MpoAyKT npeaHa3Ha4yeH ANs BCEX TUMNOB MHBECTOPOB, HO Ba)XHO OTMETUTb, YTO TOProBJisi NMPOU3BOAHLIMU (PUHAHCOBBIMM WMHCTPYMEHTaMM
NOAXOANT HEe BCEM MHBECTOPaM, TaK KaK COMpsXKeHa C HaJIMuMEM pUcKa (PMHAHCOBbLIX NMOTEPb OT BJIOXKEHUS CPEACTB. PblOYEpChbl SABAAIOTCA
WHCTPYMEHTOM, KOTOPbIii TOPryercsi «C NJe4YyoM>», YTO NoApasyMeBaEeT, YTO MOKynasi KOHTPaKT, UHBECTOP MJIaTUT TOJIbKO 4acTb CTOMMOCTH
KOHTPaKTa, a He BCIO CYMMY LIE/IMKOM, HO LIEHOBble Kosie6aHUsi MOryT NpUBECTU K NMOTEPSM, NMPEBLIWAOWMM CYMMY CPEACTB yMJlayeHHbIX 3a
OTKpbITHE No3uuun. TakuM o6pa3oM, TOProsnsi NPou3BoAHbIMU (PUHAHCOBBIMM MHCTPYMEHTaMK, TPebyeT OT MHBECTOpa KBanudukaumm, 3HaHUs
NPOAYKTA, ONbiTa COBEPLUEHUS CAENOK C (hbloYepcaMy UM APYrMMMU NPOAYKTaMU C KPEANTHBIM «MJIEYOM>, YCTOMHMBOCTU PUCKY U FOTOBHOCTH
HeCTH Y6bITKM CBEPX B/IOXXEHHOW CYMMblI.

Puckm

4 T —

Hu3kuii ypoBeHb pycka BbICOKMI ypOBEHD pHCKa
YposeHs pucka: 7

PUCK MOXET CU/IbHO BaPbUPOBATLCS B 3aBUCUMOCTU OT CPOKE
YAEPXKaHUS OTKprTOﬁI nosnymn. Takxe CyLecTsyer psa CTpaTers wi

C OrpaHnYeHHbIM PUCKOM. TeM HE MEHEE, CyLUECTBYET PUCK TOro,

YTO UHBECTOP 6yﬂer BbIHYXXAEH 3aKPbITb MO3ULNIO CO 3HAYUTE/IbHBIMU
T10TEPSMU.
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Puckn

+  CyMMapHblii MokasaTe/lb puUcKa MOKa3blBAaeT HACKO/bKO Bbille BEpOSTHOCTb MOTEpb MO AaHHOMY MPOAYKTY WM3-33 PbIHOYHbIX KONebaHWii Mo CPaBHEHMIO C
ApYyrvMu npogyktamu. Mo Haleli OLeHKe, PUCKOBAHHOCTb (hblOUEPCOB Ha Caxap OLEHWBAETCs Ha 7 U3 7 6assioB, YTO COOTBETCTBYET MaKCHMallbHOMY PUCKY.

+ B HekoTOpbIX Cyyasx BBUAY HEBMArompuUsTHbIX PbIHOYHBLIX KONME6aHUM WHBECTOPY MNPUAETCS BHECTU AOMOJHUTENbHOE obecreyeHue s MmoffepaHus
(bbloyepcHol No3vumn. O6wWMiA Y6bITOK, KOTOPbI MHBECTOP NOHECET B pe3y/ibTaTe, MOXKET 3HAUYUTENIbHO NPEBbICUTb BJ/IOKEHHYIO CYMMY.

»  CpouHblli pbIHOK 06ECneYnBaeT Topru (UHAHCOBbIM MHCTPYMEHTOM, HO HW KOMMaHuM [pynnbl «MocKOBCKasi BUpxa», HU MapKeT-MeWKepbl HE rapaHTUpYHOT
NPUCYTCTBUE IMKBUAHOCTU HA MHCTPYMEHTE B 060 MOMEHT BpEMEHW. [NaBHbIM 06pasoM, NIMKBUMAHOCTb 3aBUCUT OT Ha/lW4Mst CMpoca WU MPeAsIoXeHUs Ha
pblHKe. Bbicokasi ToproBasi akTUBHOCTb, HabniogaeMasi B onpeaeneHHblii MOMEHT BPEMEHU, HE rapaHTUPYET ee Hanuuue B o6boli Apyroii MOMEHT BPEMEHH.

«  [lokynka wnv npojaxa @blOYEPCHOrO KOHTPakTa MOXET 6biTb COMPsXKEHA C BbICOKMM YPOBHEM pUCKa. TOProBMisi MPOWU3BOAHBIMM  (DUHAHCOBLIMM
VIHCTpYMeHTaMu TpebyeT Hanmumus 3HaHui O MpoAyKTe U ero puckax. Mpubbinb Uan ybbITOK No (bloYepCHON MO3WULMK 3aBUCUT OT PasHULbI LieHbI 3aKpbITUS U
LIeHbl OTKPbITUSI MO3ULMM MO KOHTPaKTy. PacyeTHasi LeHa dblouepca 3aBUCKUT OT psaa (DakTopoB, B TOM YWC/IE OT: ABWKEHUs LieHbl 6a3WUCHOTO aKTUBa,
OXWIaHWI MHBECTOPOB, HOBOCTHBIX COBbITUI. KpoMe Toro, pasmMep Npubbinv unm ybbiTka no no3vumm Bo (blodepce CUIbHO 3aBUCUT OT TOro, Kak MHBECTOP
UCMNOMb3yeT CaM UHCTPYMEHT. Tak, (bloYepCHbIi KOHTPAKT MOXET MCMO/b30BaTbCs Kak MHCTPYMEHT YNpaB/ieHUs pUckaMu (XeIKMpOoBaHus) NoTepb Ha pbiHKe
CMOT WAW MOTEPb OT APYruX BUAOB ONEPaLMOHHON AedTeNbHOCTU, CUITbHO 3aBUCSILLEN OT AMHAMMKU LieHbl KOHKPETHOrO 6a3vCHOTO akTWBa, TakKe MHCTPYMEHT
MOXET 6bITb UCMOJb30BaH Kak anbTepPHATUBHOE BIIOXEHUE CPEACTB C Lie/bio MOJyYeHUst UHBECTULIMOHHON NpUBLIN.

UcnonHeHne KOHTpaKTa

HwxxenpuBeaeHHble rpacuky NokasbiBaloT NpUbbIIb/YEbITOK MO hblOYEPCHON MO3ULMKM HA MOMEHT OMpeAeneHuUsl LieHbl UCMOSTHEHUS B 3aBUCUMOCTU OT AMHAMUKK
LeHbl 6a3ncHOro aktuea. WX MOXHO WCnonb3oBaTb ANS CPaBHEHWs C rpadukamu BbiNaaT MO APYrMM MNPOW3BOAHBIM WMHCTPYMEHTaM, W306paXXeHHbIMU B
COOTBETCTBYIOLUMX KIOYEBbIX MHPOPMALIMOHHBIX AOKYMEHTaX.

MpeacTaBneHHble rpaduKkn AEMOHCTPUPYIOT MWL BO3MOXHbIE BapuaHTbl MOSyYEHWs! [OXOAa MO MHCTPYMEHTaM, HO He SIBMSIOTCS TOYHbIM €ro OTpaXXeHWeM.
®UHaAHCOBbLIN pe3ynbTaT MHBecTopa 6yaeT, rnaBHbIM 06pa3oM, 3aBUCETb OT ABWKEHWSI LeHbl 6a3ucHoro aktuea. Mpaduku MokasblBaloT MpubblIb/y6bITOK Mo
no3uLMM Npu 3aiaHHOM YPOBHe LieHbl 6a31UCHOro akTuBa. Ha ropusoHTanbHOM OCK MoKa3aHbl BO3MOXHbIE 3HauYeHWe LieHbl 6a3UCHOr0 akTMBa, Ha BEPTUKANbHON —
npubbIIb/YBbITOK MO PbOYEPCHOMY KOHTPAKTY.

Mokynka (hbOYEPCHOro KOHTPaKTa Ha caxa MpuBbINL
MuHMMaNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHOIO H
obecneyeHus

OxmpaHua uHBecTopa: PoiHOK Ha noabéme. [lokynas dbloyepc, MHBECTOP
0XMAAEeT, YTO LieHa 6a3nCHOro akTMBa BblpacTer.

PacueT ¢hbMHaHCOBOro pesynbTaTa: rnpubbiib UM YOLITOK MO UCTEYEHUU CPOKa
XU3HWM (bloYEPCa PacCUMTLIBAETCS KaK pasHWLA MeXay LUEHOM WCMOMHEHWs »
No3VLUMM W LIEHOW OTKPbITUS. ECNM LieHa MCMONMHEHUS MPEBLIWAET LEHY OTKPbITHS,
MHBECTOp Mosiy4yaeT npubbinb. ECAM LeHa WCMONMHEHUS! HWXKE LEeHbl OTKPbITUS,

P GE3UCHOND aKTHER

MHBECTOP MOJTy4aeT y6bITOK. ~  [pubeink No 4NUHHOIA NO3KLMK
Takum 06pa3oM, pasMep npubblIM MO (bloYepCy HEOrpaHUYEH, Takke Kak U .

y6biTOK. CyLIECTBYET PUCK MOTEPATb BCE B/IOXKEHHbIE CPEACTBA, W WHBECTOPY . YBLITOK MO ANMHHOA NO3WLMM

NpUAETCS BHECTU AONOSHUTENbHBIE NNATEXM, 3HAUUTENBHO MPEBbLILIAOLWME pa3Mep Y6uiTOK

M3HayanbHO BROXeHHoro 0.

Mpopaaxa dbbloYepCHOro KOHTPaKTa Ha caxa MpuGbine

MuHMManNbHasE CyMMa BJIOXKEHMW: COOTBETCTBYET pasMepy rapaHTMIHHOIO ——— MpwbLINb Mo KOPOTKOM NO3ULMK

obecneyeHus

. Y6bITOK NO KOPOTKOW NO3ULIMM
O)XMpaHuA UWHBecTopa: PoiHOYHbIM craa. [MpoaaBast bloyepc, WHBECTOP

0XWAAET, YTO LieHa 6a3NCHOro akTMBa ByAeT CHMXKATLCS.

PacueT ¢pMHaHCOBOro pesynbTaTa: rnpubbiib UM YOLITOK MO UCTEYEHUU CPOKa .
XMU3HM (blOYEpCa PACCUNTLIBAETCA KaK PasHULA MEXAY LIEHOM OTKPLITUS MO3MLMK U p
LIEHON MCMoNHEHUs. ECnn LieHa MCMOSTHEHMS MPEBbLILLAET LieHY OTKPbITUS, UHBECTOP Baswcnoro axThsa

nonyyaet ybbITOK. ECMM LEeHa MCMOMHEHWS HWXE LeHbl OTKPbITUS, WHBECTOp
nony4yaet npubbinb.

Takum 06pa3oM, pa3mep npubbiaM NO (blOYEPCY HEOrpaHUYeH, TakkKe Kak U
y6biToK. CyLiecTBYeT PpWUCK TMOTEpSiTb BCE B/IOXEHHblE CPeacTBa, W WHBECTOPY
NpUAETCS BHECTU AOMOSHUTENbHBIE NNATEXM, 3HAUUTENBHO MpEBbILLAOLLME pa3Mep
M3HavanbHO BAOXeEHHOro 0.

-

Y6bITOK

Be3ycnosHo, (.JpVIHaHCOBbIIZ pe3ynbTaT WUHBECTOPA 3aBUCWUT NaBHbIM 06p630M OT ero crpateruv. BbllwenpvBeaeHHble pacyeTbl CbMHaHCOBOFO pe3ynbTtata no
OTKprTOl‘;I nosnuun BO (.bblO'-lepCE BKIKOYalOT BCE ,ClOXOD,bI/ysbITKI/I, CBsI3aHHble ¢ konebaHusMK LeH camMoro 6a3ncHOro akTuea. B Hux He YUUTBIBAKOTCA pacxoAbl Ha
GDOKepCKOE OGO'IY)KMBaHMe WIIN UHbIE CONYTCTBYIOLIME pacxXoabl. Hanorosble acneKTbl TAaKXKe HE YYUTLIBAIOTCS B BbILLEN3NIOXKEHHBIX CLEHApUsX.

KoMuccum n nHble pacxoabl

Ha Cpo4HoM pbiHke MOCKOBCKOW Bupxu Teiikep (NOA TEWKEPOM MOHMMAETCS YYacTHWK TOProB, 3aK/IOYAlOWMIA CAENKW MO YXe BbICTABIEHHbIM 3asiBKaM)
ynnaumBaeT GUPXEBYIO U KIVPUHIOBYIO KOMUCCUU 3a OTKPBITUE U 3aKpbiTUe cAenku. Melikep (y4acTHUK TOproB, KOTOPbLIM BbICTAB/SIET 3asBKy B CTakaH NnepsbiM)
KOMMUCCHIO He NNaTuT. 3a yAepXXaHue OTKPbITOM MO3ULMM MO KOHTPAKTy KOMUCCUSI He B3UMAETCsl. 3a UCTMONHEHUE KOHTpaKTa B3UMAETCsl KIIMPUHIOBasi KOMUCCHS.
Pa3mepbl Bcex TapuhoB MOXHO HaliT Mo aapecy https://www.moex.com/s93. Hy>HO yuuTbIBaTb, YTO 6pOKep Takxke B3MMAeT KOMUCCUIO C Kaxaol onepauuu,
pasMepbl GPOKEPCKON KOMWUCCUM YCTaHaB/MBAIOTCS CaMuM GpOKEpOM M yKasaHbl B BalleM [oroBope 6pokepckoro o6cnyxuBaHus. [ns ¢hblouepcoB Ha TOBapbl
YCTaHOBMNEH CefytoLumMii pa3Mep CyMMapHOU komuccuy (BUMpXXEBOM 1 KITMPUHIOBO):

IFpynna KOHTPaKTOB CyMMapHas 6a3oBas cTaBKa KOMMCCUM
NPy 3aK/IFOYEHNN CAETIOK HA OCHOBAHUM Npy 3aK/IFO4EHUN CAEJIOK HA OCHOBaHUMU
aApecHbIX 3asBOK, B3MMaETCs C KaXkaoi 6e3aapecHbIX 3a8BOK,
CTOpPOHbI NO caenke B3MMaeTCA Mo cAesKaM Telikepa

ToBapHble KOHTPaKTbI 0,0044 % 0,0132 %


https://www.moex.com/s93
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YcnoBus «Bbixofa>» U3 NPoAyKTa

MAO MockoBckasi bupxxa He MOXET yka3aTb peKOMEHAYeMblI Mepuoj yAepXKaHUs OTKPbITOM MO3WLMKM MO KOHTPaKTY, MOCKOJbKY OH 3aBWUCUT OT MOTpebHoCTel
MHBecTOpa. MakcuManbHbI CPOK yAepXaHUsi MO3UUMM OrpaHUYeH AaTol MOC/IeAHEro TOProBoro AHS KOHTPaKTa, MUHUMANbHBbIA He OrpaHuyeH HuueM. lMosvuus
MOXET BbITb 3aKpbITa MyTeM 3aK/O4EHNUS1 OPCETHON CAENKM C KOHTPAKTOM.

Bpokep MoxeT noTpeboBaTb OT MHBECTOPA 3aKPbiTb MO3ULIMIO MO KOHTPAKTY JIM60 CaMOCTOSTENBHO NPUHYAUTENBHO 3aKPbiTh MO3ULUMIO KIIMEHTA A0 HACTymn/eHus
MOMEHTa NpeKpaLLeHNst TOProB KOHTPAKTOM.

06s3aTenbCTBa N0 BHECEHUIO rapaHTuﬁHoro obecneueHus

B MOMEHT BbICTaBNEHMS 3asiBKM MO KOHTPAKTY Y YYacCTHWUKOB CAENKM GIOKMPYeTCs YacTb UM MPOLEHT OT HOMWHANbHOW CTOMMOCTM KOHTpaKTa — rapaHTuiHOe
obecnevenne (panee — O)(https://www.moex.com/ru/derivatives/go futures.aspx). Pa3mep 'O onpeaensier HKL| B cooTseTcTBum c [lpaBunamu KavpuHra
He6aHKOBCKOW KpeauTHOM OpraHu3auuu-LeHTpanbHOro KOHTpareHTa «HauuoHanbHbIi KnupuHroBbid LieHTp» (AkumoHepHoe obuwectBo). Yactb IV. MpaBuna
K/IMPWHIra Ha CPOYHOM pbiHKe U MpuHumnamm pacyeta MO Ha CpouyHoM poiHke (https://www.nationalclearingcentre.ru/catalog/0302/281). Y4YaCTHUKN KAMPUHIa
(6poKepbl) MOTYT NPUMEHSTL ANS CBOUX K/IMEHTOB UHAMBMAYaNbHbIE HACTPOWKW NapamMeTpoB, BAMSIOWMX Ha pasmep 0.

Ba)kHO OTMETUTb, YTO MEXaHWU3M ynpaBneHns puckamm Ha CpoyHoMm poiHke NMAO MockoBckasi Bupxa npeanonaraeT yCTaHOBEHME rpaHuL, LIEHOBOrO Kopuaopa no
KaX/IOMy KOHTPaKTy C KaXAblM CPOKOM WCMONIHEHMS. B xode TOProB LeHa Ha (bloYepc M3MEHSIETCS B MPOMEXYTKE MexAy BEPXHEM M HWXKHEW rpaHuuen
LIEHOBOrO KOpWAOPA, MpX 3TOM NpeayCMOTPEHbl MEXaHW3Mbl M3MEHEHMS rPaHuL, LEHOBOrO KOPMAOPa B 3aBUCMMOCTU OT KOHbBIOHKTYPbl pblHKA. MOHWUTOPUHF K
M3MEHEHWE TFpaHWL LEHOBOro Kopuaopa (blovepcHbIX KOHTpakToB ocyuwlectsnseT HKO HKL, (AO) B cootBetcTBUM C MeToaukon onpegeneHvs HKO
"HaunoHanbHbI KnvpuHroebii LieHTp" (AkuvoHepHoe 06LecTBo) puck napametpoB Ha CPOYHOM pbIHKE. PUCK-NapaMeTpbl, UCMonb3yeMble Ans MOHWUTOPUHIA u
M3MEHEHNS rPaHu1Ll LEHOBOr0 KOPMAOPa (bIOYEPCHBIX KOHTPAKTOB AOCTYMHbI MO CCbUIKe. M3MEHEHWe rpaHuL, LEHOBOro KOpMAopa COMPOBOXAAETCA NepecyeTom
rapaHTuiiHoro obecnieyexus (F0O).

MNoapobHee — MpaBuna kanprHra Ha CPOYHOM pbIHKE.

XKano6b! n npeanoxeHns

Po3HWYHblIE MHBECTOPLI MOrYT HampaBUTb CBOW MPEANOXEHUS UM xanobbl 6pokepy mnu 6aHKy, C KOTOpbIM OHW COTPyAHMYaIOT. [peanoxeHus u xanobbl B
OTHOLEHUN aesitenbHocTh MAO MockoBckasi Bupxa MoryT 6biTb HanpasieHbl:

- MOCPEACTBOM MOYTOBOM CBSA3M Mo aapecy: 125009, r. MockBa, nep. bonbluoit Kucnosckuit, a. 13;

- HapoYHbIM Ha ByMaxHOM HocuTene Mo aapecy: r. Mockea, nep. bonbLoi Kucnosckui, a. 13;

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

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

Moapo6Hee no ccbike.

https://www.moex.com
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